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PREFACE. 


T  HATE  endeavoured,  in  the  following  treatise,  to  convey 
as  complete  an  account  of  the  present  state  of  knowledge  on 
the  subject  of  Differential  Equations,  as  was  consistent  with 
the  idea  of  a  work  intended,  primarily,  for  elenientaiy  instruc- 
tion. It  was  my  object,  first  of  all,  to  meet  the  wants  of  those 
who  had  no  previous  acquaintance  with  the  subject,  but  I  also 
desired  not  quite  to  disappoint  others  who  might  seek  for  more 
advanced  information.  These  distinct,  tut  not  inconsistent 
aims  determined  the  plan  of  composition.  The  earlier  sections 
of  each  chapter  contain  that  kind  of  matter  which  has  usually 
been  thought  snitaWe  for  the  beginner,  while  the  latter  ones 
are  devoted  either  to  an  account  of  recent  discovery,  or  to  the 
discussion  of  such  deeper  questions  of  principle  as  are  likely  to 
present  themselves  to  the  reflective  student  in  connesion  with 
the  methods  and  processes  of  his  previous  course.  An  appen- 
dix to  the  table  of  contents  will  shew  what  portions  of  the 
work  are  regarded  as  sufficient  for  the  less  complete,  but  still 
not  imconnected  study  of  the  subject. 

The  principles  which  I  have  kept  in  view  in  carrying  out 
ihc  above  design,  are  the  following : 

1st,  In  the  exposition  of  methods  I  have  adhered  as  closely 
iifl  possible  to  the  historical  order  of  their  development. 

I  presume  that  few  who  have  paid  any  attention  to  the  , 
history  of  the  Mathematical  Analysis,  will  doubt  that  it  haa 
been  developed  in  a  certain  order,  or  that  that  order  has  been, 
t.i  a  great  extent,  necessary — being  determined,  either  by  steps 
■  i'  logical  deduction,  or  by  the  successive  introduction  of  new 
,  loaa  and  conceptions,  when  the  time  for  their  evolution  had 


arrived.  And  these  are  causes  which  operate  in  perfect  liar- 
mony.  Each  new  scientific  conception  gives  occasion  to  new 
applications  of  deductive  reasoning;  hat  those  applications 
may  be  only  possible  through  the  methods  and  the  prodessea 
which  belong  to  an  earlier  stage. 

Thus,  to  take  an  illustration  from  the  subject  of  the  follow- 
ing work, — the  solution  of  ordinary  simultaneous  differential 
equations  properly  precedes  that  of  linear  partial  differential 
equations  of  the  first  order ;  and  this,  again,  properly  precedes 
that  of  partial  differential  equations  of  the  first  order  which  are 
not  linear.  And  in  this  natural  order  were  the  theories  of 
these  subjects  developed.  Again,  there  exist  large  and  very 
important  classes  of  differential  equations  the  solution  of  which 
depends  on  some  process  of  successive  reduction.  Now  such 
reduction  seems  to  have  been  effected  at  first  by  a  repeated 
change  of  variables ;  afterwards,  and  with  greater  generality, 
by  a  combination  of  such  transfonnationa  with  others  involv- 
ing differentiation ;  last  of  all,  and  with  greatest  generality,  by 
symbolical  methods.  I  think  it  necessary  to  direct  attention 
to  instances  like  these,  because  the  indications  which  they 
afford  appear  to  me  to  have  been,  in  some  works  of  great 
ability,  overlooked,  and  because  I  wish  to  explain  my  motives 
for  departing  from  the  precedent  thus  set. 

Now  there  is  this  reason  for  grounding  the  order  of  exposi- 
tion upon  the  historical  sequence  of  discovery,  that  by  so 
doing  we  are  most  likely  to  present  each  new  form  of  truth  to 
the  mind,  precisely  at  that  stage  at  which  the  mind  is  most 
fitted  to  receive  it,  or  even,  like  that  of  the  discoverer,  to  go  forth 
to  meet  it.  Of  the  many  forms  of  false  culture,  a  premature 
converse  with  abstractions  is  perhaps  the  most  likely  to  prove 
fatal  to  the  growth  of  a  masculine  vigour  of  Intellect. 

In  accordance  with  the  above  principles  I  have  reserved 
the  ex|)osition,  and,  with  one  unimportant  exception,  the  ap- 
plication of  symbolical  methods  to  the  end  of  the  work.     The 


propriety  of  this  course  appears  to  me  to  be  confirmed  hy  an 
examination  of  the  actual  processes  to  which  symbolical  ' 
methods,  as  applied  to  differential  equations,  lead.  Generally 
speaking,  these  methods  present  the  solution  of  the  proposed 
equation  as  dependent  upon  the  performance  of  certain  inverse 
oi»erations.  I  have  endeavoured  to  shew  in  Chap,  xvi.,  that  ( 
ilie  expressions  by  which  these  inverse  operations  are  symbol- 
ized are  in  reality  a  species  of  interrogations,  admitting  of 
answers,  legitimate,  but  differing  in  species  and  character  ac- 
i;ording  to  the  nature  of  the  transformations  to  which  the 
expressions  from  which  they  are  derived  have  been  subjected. 
The  solutions  thus  obtained  may  be  particular  or  general, — ■ 
they  may  be  defective,  wholly  or  partially,  or  complete  ot 
redundant,  in  those  elements  of  a.  solution  which  are  termed 
arbitrary.  If  defective,  the  question  arises  how  the  defect  i 
is  to  be  supplied ;  if  redundant,  the  more  difficult  question  ] 
whether  the  redundancy  is  real  or  apparent,  and  in  either 
case  how  it  is  to  be  dealt  with,  must  be  considered.  And 
here  the  necessity  of  some  prior  acquaintance  with  the  things 
^themaelvea,  rather  than  with  the  symbolic  forms  of  their  ex- 
^^bession,  must  become  apparent.  The  moat  accomplished  in 
^Bke  use  of  symbols  must  sometimes  throw  aside  his  absti'ac- 
^fions  and  resort  to  homelier  methods  for  trial  and  verification 
— not  doubting,  in  so  doing,  the  truth  which  lies  at  the  bottom 
of  hia  symbolism,  but  distiuating  his  own  powers. 

The  question  of  the  true  value  and  proper  place  of  symboli- 
cal methods  is  undoubtedly  of  great  importance.  Their  con- 
venient simplicity — their  condensed  power — must  ever  consti- 
tute their  fii'st  claim  upon  attention.  I  believe  however  tliat, 
iu  order  to  form  a  just  estimate,  we  must  consider  them  in 
another  aspect,  viz.  as  in  some  sort  the  visible  manifestation 
~  r  truths  relating  to  the  intimate  and  vital  connexion  of 
Wgoage  with  thought — truths  of  which  it  may  be  presumed 
ut  we  do  not  yet  see  the  entire  scheme  and  connexion.    But, 
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while  this  consideration  vindicates  to  them  a  liigli  position,  it 
seems  to  me  clearly  to  define  tliat  position.  As  diacussiona 
about  -words  can  never  remove  the  difficulties  that  exist  iii 
things,  80  no  skill  in  the  use  of  those  aids  to  thought  which 
language  ftimishea  can  relieve  us  from  the  necessity  of  a  prior 
and  more  direct  study  of  the  things  which  are  tlie  subjects 
of  om-  reasonings.  And  the  more  exact,  and  the  more  com- 
plete, that  study  of  things  has  been,  the  more  likely  shall 
we  be  to  employ  with  advantage  all  instrumental  aids  and 
appliances. 

But  although  I  have,  for  the  reasons  above  mentioned, 
treated  of  symbolical  methods  only  in  tlie  latter  chapters  of 
the  work,  I  trust  that  the  exposition  of  them  which  is  there 
given  will  repay  the  attention  of  the  student,  I  have  endea- 
voured to  supply  what  appeared  to  mo  to  be  sevions  defects  in 
their  logic,  and  I  have  collected  under  them  a  large  number  of 
equations,  nearly  all  of  which  are  important, — from  their  con- 
nexion with  physical  science  or  for  other  reasons. 

2ndly,  I  have  endeavoured,  more  perhaps  than  it  has  been 
usual  to  do,  to  found  the  methods  of  solution  of  difl'erential 
equations  upon  the  study  of  the  modes  of  their  formation.  In 
principle,  this  course  is  justified  by  a  consideration  of  the  real 
nature  of  inverse  processes,  the  laws  of  whicli  must  be  ulti- 
mately derived  from  those  of  the  direct  processes  to  which 
they  stand  related ;  in  point  of  expediency  it  is  recommended 
by  the  greater  simplicity,  and  even  in  some  instances  by  tlie 
greater  generality,  of  the  demonstrations  to  wliich  it  leads.  I 
would  refer  particularly  to  the  demonstration  of  Jlonge's 
method  for  the  solution  of  partial  differential  equations  of  the 
second  order  given  in  Chap.  XV. 

With  respect  to  the  sources  from  which  information  has 
been  drawn,  it  is  proper  to  mention  that,  on  questions  re- 
lating to  the  theory  of  differential  equations,  my  obligations 
!  greatest  to  Lagrange,   Jacohi,  Canchy,  and,  of  Urine 
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writers,  to  Professor  De  Morgan.  For  methods  and  exam- 
ples, a  very  large  number  of  memoirs  English  and  foreign 
have  been  consulted :  these  are,  for  the  most  part,  acknow- 
ledged. At  the  same  time  it  is  right  to  add  that,  in  almost 
every  part  of  the  work,  I  found  it  necessary  to  engage  more  or 
less  in  original  investigation,  and  especially  in  those  parts 
which  relate  to  Kiccati's  equation,  to  integrating  factors,  to 
singular  solutions,  to  the  inverse  problems  of  Geometry  and 
Optics,  to  partial  differential  equations  both  of  the  first  and 
second  order,  and,  as  has  already  been  intimated,  to  symboli- 
cal methods.  The  demonstrations  scattered  through  the  work 
are  also  many  of  them  new,  at  least  in  form. 

In  recent  years  much  light  has  been  thrown  on  certain 
classes  of  differential  equations  by  the  researches  of  Jacobi 
on  the  Calculus  of  Variations,  and  of  the  same  great  analyst, 
with  Sir  W.  K.  Hamilton  and  others,  on  Theoretical  Dy- 
namics. I  have  thought  it  more  accordant  with  the  design 
of  an  elementary  treatise  to  endeavour  to  prepare  the  way 
for  this  order  of  inquiries  than  to  enter  systematically  upon 
them.  This  object  has  been  kept  in  view  in  the  writing  of 
various  portions  of  the  following  work,  and  more  particularly 
of  that  which  relates  to  partial  differential  equations  of  the 
first  order. 
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PREFACE  TO  THE  SECOND  EDITION. 

In  composing  his  Treatise  on  Differential  Equations  Pro- 
fessor Boole  found  himself  deeply  ijiterested  in  the  subject 
to  which  his  first  labours  as  an  original  investigator  had 
been  devoted.  In  consequence  he  determined  soon  after  the 
publication  of  the  volnme  to  continue  his  studies  and  re- 
searches with  the  design  of  ultimately  reconstructing  the 
Treatise  on  a  more  extensive  scale.  During  the  last  six 
years  of  Lis  life  he  worked  steadily  at  this  object;  and  he 
waa  about  to  send  the  first  sheets  of  the  new  edition  to  the 
press  when  he  was  attacked  by  the  illness  which  tenninated 
in  his  sudden  and  lamented  death. 

His  mannacripts  were  entrusted  to  me  early  in  the  present 
year.  After  careful  consideration  it  seemed  to  me  that  the 
best  plan  to  pursue  was  to  reprint  the  original  volume,  and 
to  collect  into  a  supplementary  volume  the  additional  matter 
which  had  been  prepared  for  enlarging  the  work.  The  pro- 
priety, I  might  almost  say  the  necessity,  of  this  coui'se  will 
be  shewn  more  conveniently  in  the  preface  to  the  supple- 
mentary volume,  which  will  soon  be  published. 

The  present  volume  then  ia  a  reprint  of  the  original 
Treatise  with  changes  and  corrections,  some  of  which  were 
indicated  in  Professor  Boole's  interleaved  copy,  and  some 
of  which  have  been  made  on  my  own  authority.  The 
sheets  have  been  carefully  read  by  the  Rev.  J.  Sephton, 
Fellow  of  St  John's  College,  as  well  as  by  myself;  and  I 
trust  that  few  misprints  or  errors  will  now  be  found  in  the 
volnme. 

I.  TODHUNTEB.. 

8t  Johm'b  Collboi,  Causrideb, 
Oetder,   1865. 
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DIFFERENTIAL    EQUATIONS. 

CHAPTER  I. 

T  TUE   NATURE  AXD   ORIGIN   OF  DIFFERENTIAL   EQUATIOSS.- 

1.     What  is  meant  by  a  differential  equation? 

To  answer  this  qneation  we  mnsi  revert  to  the  fundamental 
conceptions  of  the  Differential  Calculus. 

The  Differential  Calculns  cont&mplatea  quantity  as  subject 
to  variation ;  and  variation  aa  capable  of  being  measured,  la 
comparing  any  two  variable  quantities  x  and  if  connected  by 
a  kjjown  relation,  e.g.  the  ordinate  and  abscissa  of  a  given 
curve,  it  defines  the  rate  of  variation  of  the  one,  y,  as  referred 
to  that  of  the  other,  ar,  by  means  of  the  fundamental  con- 
ception of  a  limit ;   it  expresses  that  ratio  by  a  differential 

coefficient  -T^;  and  of  that  differential  coefficient  it  sliews  how 

[i.i  determine  the  varying  magnitude  or  value.  Or,  again,  con- 

nLdering  -^-  as  a  new  variable,  it  seeks  to  determine  the  rate 

"f  its  variation  as  referred  to  the  same  fixed  standard,  the 
variation  of  x,  by  means  of  a  second  differential  coefficient 

j  J ,  and  BO  on.     But  in  all  its  applications,  as  well  as  in  its 

tiieory  and  its  processes,  the  primitive  relation  between  the 
Viiriablea  x  and  y  ia  Bupposed  to  be  Icnovm. 

In  tlie  Integral  Calculus,  on  the  other  liand,  it  is  the  rela- 
tion among  the  primitive  variables,  x,  y,  &c.  which  ia  sought. 
In  that  branch  of  the  Integral  Calculus  with  which  the  student 
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is  suppoaeil  to  be  already  familiar,  tlie  differential  coefficient 
-j^  teing  given  in  teniiB  of  tlie  independent  variable  x,  it  is 
proposed  to  determine  the  moat  general  relation  between  ^ 
and  X.    Expressing  the  gioen  relation  in  the  form 


£-*«■ 


the  relation  sought  is  exhibited  in  the  form 


-j'*W.i;:4 


In  (1)  we  have  a  particular  example  of  an  equation  in  the 
expression  of  which  a  differential  coetficient  is  involved.    But 

instead  of  having  as  in  that  example  -'-  expressed  in  terms  of 

X,  we  might  have  that  differential  coefficient  expressed  in  terms 
of  ^,  or  in  terms  of  a;  and  y.     Or  we  might  have  an  equation 

ill  which  differential  coeffieieuta  of  a  higher  order,  ^ ,  -5-, , 
°  ax     aar 

&e.,  were  involved,  with  or  without  the  primitive  variables. 
All  these  including  (1)  are  examples  of  differential  equations. 
The  essential  character  cousistd  in  the  presence  of  differential 
coefficients. 


The  equations 


^■^lU 


are  seen  to  be  differential  equations,  the  latter  of  which  eon- 
tains,  while  the  former  doea  not  contain,  the  primitive  vaii- 
abli::^. 

And  thus  we  are  led  to  the  following  definition, 

Def,  a  differential  equalion  is  an  expressed  relation  in- 
volving differential  coeffieietita,  with  or  without  the  primitive 
variables  jrom  which  tJiose  differential  coefficients  are  derived. 


w 
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That  wliicli  gives  to  the  study  of  differential  equations  it3 
peculiar  value,  is  the  circumstance  that  many  of  the  most  im- 
portant conceptions  of  Geometry  and  Mechanics  can  only  be 
realized  in  thought  by  means  of  the  fundamental  conception 
lit'  the  limit.  When  such  is  the  case,  the  only  adequate  ex- 
preaaioii  of  those  conceptions  in  language  is  through  the  me- 
dium of  differential  coefficients, — the  only  adequate  expression 
of  the  n-uths  and  relations  of  which  they  are-  the  subjects  is  in 
the  form  of  differential  equations. 


Species,   Order  and  Degree. 

2.  The  species  of  differential  equations  are  determined 
either  by  the  mode  in  which  differential  coefficients  enter  into 
timir  composition,  or  by  the  nature  of  the  differential  coefH- 
cicnts  ihcraselves.  We  may  thus  distinguish  two  great  pri- 
mary classes  of  differential  equations,  viz. : 

1st.  Ordinary  differential  equations,  or  those  in  which  all 
the  differential  coefficients  mvolved  have  reference  to  a  single 
independent  variable. 

2iidly.  Partial  differential  equations,  characterized  by  the 
presence  of  partial  differential  coelficienta,  and  therefore  in- 
[leatiug  the  existence  of  two  or  more  independent  variables 
".ith  respect  to  which  those  diii'erential  coefficients  have  been 
i.jrmed. 

Tims  an  equation  such  as  (2)   or  (3),  involving  no  other 

differential  coefficients  than   ~- ,  —f-,  &c.  is  an  ordinary  dif- 

fcrential  equAtion,  in  which  x  is  the  independent,  y  the  de- 

j>endei)t  variable.    An  equation  involving  -j-  and  -j--  would, 

ri  the  contrary,  be  a  partial  differential  equation,  having  z 
;  jr  ita  dependent,  x  and  y  for  its  independent  variables.     The 

o'jualiou  a;   .    +y  .  =  3  is  a  partial  differential  equation. 

The  present  chapter  will  be  chicRy  devoted  to  the  con- 
■idcifttioo  of  that  class  of  ordin^iy  differential  equations  in 

1— 'i 
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■which  there  exists  a  single  independent  variable  x,  a  single 
dependent  yariable  jr,  and  one  or  more  of  the  differential 
coefficients  of  y  taken  with  respect  to  x ;  the  presence  of  the 
laat  element  only,  viz,  the  differential  coefficient,  being  essen- 
tial (Art.  1). 

The  two  following  equations,  in  addition  to  those  already 
given,  will  exemplify  some  of  the  chief  varieties  of  the  species 
under  consideration : 


TFWr 


e^ 


■(<), 


In  (J)  the  independent  vaiiable  x,  the  dependent  variable 
y,  and  the  differential  coefficient    ■'  are  all   involved ;  but, 

while  in  the  previous  examples  j-  appears  only  in  the  first 

degree,  in  the  present  caie  it  appears  in  the  second  degree 
and  under  a  radical  sign.     In  (5)  we  meet  with  the  second 

differential  coefficient  -,  ,  in  addition  to  the  first  differential 
■ax 

coefficient  -j^  and  the  independent  variable  x. 

The  tj-pical  or  general  form  of  a  differential  equation  of  the 
species  just  described  is 

(f.V  d''i/\ 


A-^-%' 


■■{<■). 


with  the  condition,  already  referred  to,  that  one  at  least  of  the 
differential  coefficients  must  explicitly  pi-esenl  itself.  All  the 
above  equations  may  at  once  be  refen'cd  to  the  typical  form 
by  transposition  of  their  second  member. 


J 
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3.  DiflFerential  Equations  are  ranked  in  order  and  degree 
according  to  the  following  principles. 

1st,  The  order  of  a  differential  equatfon  is  the-  same  as 
the  order  of  the  highest  differential  coefficient  which  it  con- 
tains. 

2ndly.  The  degree  of  a  differential  equation  is  the  same 
as  the  degree  to  which  the  differential  coefficient  which  marks 
its  order  is  raised,  that  coefficient  being  supposed  to  enter  into 
the  equation  in  a  rational  form. 

Thus  the  equation 

^dx)         dx       ' 
is  of  the  first  order  and  of  the  second  degree* 
The  equation 

is  of  the  second  order  and  of  the  first  degree. 
The  equation 

IV(^-^S)--- • ('>■ 

reduced  to  the  rational  form 


(: 


*r+«t-j,.a (8), 


^dx)         dx 
is  seen  to  be  of  the  first  order  and  second  degree. 

The  ground  of  the  preference  which  is  to  be  given  to 
rational  forms  in  the  expression  and  in  the  classification  of 
differential  equations  is,  that  a  rational  form  is  at  the  same 
time  the  most  general  form  of  which  an  equation  is  sus- 
ceptible. Thus  (8)  includes  both  the  equations  which  would 
be  formed  by  giving  different  signs  to  the  radical  in  (7). 

The  typical  form  of  an  ordinary  differential  equation  of  the. 
first  order  is  evidently 


/(^»  y^ 


i)-" (')- 
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When  a  difFerential  equation  is  capable  of  being  cx- 
in  the  form 


+x.p...+xj=x.. 


..(10), 


in  which  the  coefficients  X,,  J,,...X„  and  the  second  member 
Xare  either  constant  quantities  or  functions  of  the  indepen- 
dent variable  x  only,  the  equation  is  said  to  be  linear,  Equa- 
tions (1),  (2)  and  {3}  are  thus  seen  to  be  linear,  but  (4)  and  (5) 
are  not  linear.  If  we  refer  (3),  after  dividing  both  members 
by  x",  to  the  general  form  (10),  we  have 


,  j;=-,  j;=' 


,  x=- 


When  the  coefficients  A',,  X,,  &c.  in  the  fii'st  member  of  a 
linear  differential  equation  referred  to  the  above  general  type 
are  constant  quantities,  the  equation  is  defined  as  a  linear 
difFerential  equation  with  constant  coefficients.  When  those 
coeffieients  arc  not  all  constant  it  is  defined  as  a  linear  dif- 
lerential  equation  with  variable  coefficients.  The  distinction 
is  illustrated  in  the  following  examples: 

A_ 


(l-a,-) 


fii.^i'.. 


41/  =  cos  X, 


the  former  of  which  is  a  linear  differential  equation  with 
constant  coeflicients,  while  the  latter  would  be  described  as 
a  linear  differential  equation  with  variable  coefficients. 


Meaning  oftlie  terms  ^general  solution^  '  complete priinitive,' 

5.  In  all  differential  equations  there  is,  as  has  been  seen, 
an  implied  reference  to  some  relation  among  variable  quantities 
dependent  and  independent;  such  reference  being  established 
tlirough  the  medium  of  differential  coefficients.  Now  the  chief 
object  of  the  study  of  differential  equations  ia  to  enable  ua  to 
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determine  whenever  it  ia  possible,  and  in  the  most  general 
manner  which  is  possible,  such  implied  relation  among  the 
primitive  variables.  That  relation,  when  discovered,  is,  by 
the  adoption  of  a  term  primarily  applicable  to  the  mode  or 
process  of  its  discovery,  called  the  solution  of  the  equation. 

Thus  if  the  given  equation  be 

x-^  +  y^^coQx (11), 

the  following  process  of  solution  may  be  adopted.  Multiply- 
ing by  dXf  we  have 

ocdy  4-  ydx  =  cos  xdx^ 

and  integrating,  since  each  member  is  an  exact  differential, 

iry  =  sinaj  +  c (12). 

The  result  is  termed  the  solution,  or,  still  more  definitely,  the 
general  solution  of  the  equation.  It  involves  an  arbitrary 
constant,  c,  by  giving  particular  values  to  which  a  series  of 
particular  solutions  is  obtained.     The  equations 

xy  =  sin  a?, 
a?y  =  sin  a?  4-1, 
are  particular  solutions  of  the  given  differential  equation. 

The  term  solution  is  still  employed,  even  when  the  inte- 
gration necessary  in  order  to  obtain  in  a  finite  and  explicit 
form  the  relation  between  the  variables  cannot  be  effected. 
Thus  if  we  had  the  differential  equation, 

x^-y-x^  =  0 (13), 

we  should  thence  derive  in  succession 

osdy  —  ydx     e'dx 


x^  X    ' 


x      J 


e'^r/x 


+  c (14), 

X 
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and  the.  last  result  is  called  tlie  solntion  of  the  given  eqnation, 
altlioHgh  it  involves  an  integration  wHicIi  cannot  'be  performed 
in  fiiutc  terms. 

,  The  relation  among  the  variatlea  which  constitntea  the 
general  solntion  of  a  differential  equation,  as  above  described, 
is  also  termed  its  complete  primitive.  The  relation  (14)  in- 
volving the  arljitrary  constant  c  is  virtually  the  complete 
primitive  of  the  differential  equation  (13).  It  will  be  observed 
that  the  terms  'general  solution'  and  'complete  primitive,' 
though  applied  to  a  common  object,  have  relation  to  distinct 
processes  and  to  a  distinct  order  of  thought.  In  the  strict 
application  of  the  former  term  we  contemplate  the  differential 
equation  as  prior  in  the  order  of  thought,  and  the  explicit 
relation  among  the  variables  as  thence  deduced  by  a  process 
of  solution;  while  in  the  strict  use  of  the  latter  term  the  order 
both  of  thought  and  of  process  is  reversed. 


Genesis  of  Dfffer-ential  Equations. 


4 

na  from    * 


6.     The  theory  of  the  genesis  of  differential  equations  from 
their  primitives  is  to  a  certain  extent  explained  in  treatises 
on  the  Differential  Calculus,  but  there  are  aome  points  of  great    1 
importance  relating  to  the  connexion  of  differential  equations  " 
thus  derived,  not  only  with  their  primitive,  but  with  each  other,     j 
which  need  a  distinct  eluciJation.  I 

Suppose  that  the  complete  primitive  expresses  a  relation    \ 
between  x,  y  and  an  arbitraiy  constant  c.     Differentiating  on 
the  supposition  that  x  is  the  independent  variable,  we  obtain  a    ■ 

new  equation  wbicli  must  involve  -r,  and  which  may  involve 

an^f  or  all  of  the  quantities  x,  y  and  c.  If  it  do  not  involve 
1^  it  will  constitute  the  diSerential  equation  of  tlie  first  order 
corresponding  to  the  given  primitive.  If  it  involve  c,  then 
the  elimination  of  c  between  it  and  the  primitive  will  lead  to 
tlie  differential  equation  in  question. 


Thus  if  the  complete  primitive  be 


1 


Wixr.  e 
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we  liave  on  differentiation, 

and,  eliminating  the  constant  c, 


"(2), 


..(3), 


the  differential  equation  of  the  first  order  of  which  (I)  ia  the  ^ 
wmplete  primitive. 

That  primitive  might  have  been  so  prepared  as  to  lead  to 
the  same  final  equation  by  mere  differentiation.     Thus,  re-  | 
ilaciny  the  primitive  to  the  form 


we  have  on  differentiating  and  clearing  the  result  of  fractions,  j 


'S 


-3(  =  0. 


vhich  agrees  with  (3).   And  generally,  if  aprimitive  involving  ] 

^  arbitrary  constant  c  be  reduced  to  the  form  ^  {x,  y)  =  c,  ] 

s  corresponding  differential   equation  will  be  obtained  by  ] 

J  differentiation  and  removal  of  irrelevant  factors,  i.  e.  of  | 

tora  which  do  not  contain  -/  ,  and  do  not  therefore  a 
oar 

c  relation  in  which  -^  stands  to  x  and  j,     Tor  it  is  in  that  ] 

jelation,    as    already   intimated,    Art.  2,   that  the   essenticd  j 
iracter  of  the  differential  equation  consists. 

•  It  U  to  be  observed  that  when  the  differentiation  of  a  primi-  ' 
ire  involving  an  arbitrary  constant  c  does  not  of  itself  cause 
hat  constant  to  disappear,  tlie  result  to  which  it  leads  is  still 
.V  differential  equation,  only  not  that  differential  equation  of 
irliich  the  equation  given  constitutes  the  complete  primitive. 
Tmfl,  while  the  complete  primitiTe  of  (3)  is  (l),  that  of  (2)  ia 
=  cx-\-c\  c'  being  now  the  arbitrary  constant, — arbitrary 
a  being  independent  of  anything  contained  in  the  differential 


ual  j 
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equation.     Indeeil  when  we  consider  ->'-  =  c  as  the  cTifFerential 

equation,  the  constant  c,  as  entering  into  its  complete  primitive, 

y  =  ex  +  c', 

13  not  arbitrary,  the  value  which  it  bears  in  the  primitive 
hding  determined  by  that  which  it  bears  in  the  differential 
equation. 

Aa  another  illustration  of  the  same  theory,  the  equation 
y  =  ce"  aa  complete  primitive  gives  rise  to  the  differential 
equation  of  the  lirst  order 


-aff  = 


while  the  equation  {mmediaidy  derived  from   it  by  differ- 
entiation,  viz.   J    =  caf,    has   for   its    complete   primitive 

y  =  ce'"  +  c'.     To   the   last   mentioned  differential   equation, 
y  =  ce"  stands  in  the  relation  of  a  particular  primitive. 


SeeoTid  and  Ilighef  Orders. 

7.  It  ia  shewn  in  the  previous  section  that  from  an  equa- 
tion containing  x  and  y  with  an  arbitrary  constant  c,  we  can 
by  differentiation,  and  elimination  (if  necessary)  of  that  con- 
stant, obtain  the  differential  equation  of  the  fii-st  order,  of  which 
the  given  equation  constitutes  the  complete  primitive. 

In  like  manner  an  equation  connecting  a^,  y,  and  two 
arbitrary  constants  being  given,  if  we  differentiate  twice,  and 
eliminate,  should  they  not  have  already  disappeared,  the 
arbitrary  constants,  we  shall  arrive  at  a  differential  equation 
of  the  second  order  free  from  both  the  constants  in  question, 
and  of  which  the  given  equation  constitutes  the  complete 
primitive. 

Thus,  if  we  take  as  the  primitive  equation 

v  =  a3;*+ia; 


Fart,  t.]  second  and  higher  ordeks.  1 

we  find  on  differentiation 

1=^-+' (='■ 

and,  eliminating  h  between  these  cqiiationa, 

y=''di'°^ ^^'' 

ft  differential  equation  of  the  first  order  freo  from  the  constant  I 
i.    Differentiating,  this  equation  we  have 

and,  eliminating  a  hetween  tlie  last  two  equations, 

^^^-'>Jy^9„  =  C^     f7 


B  differential  equation  of  the  second  order  free  from  both 
a  and  b. 

In  the  above  example  the  constant  l>  was  eliminated  after 
the  first  differentiation,  and  the  constant  a  after  the  second. 
But  the  same  final  result  would  have  been  arrived  at  if  the 
order  of  the  eliminations  had  been  reversed.  Thus,  if  a  be 
eliminated  between  (4)  and  (5),  we  shall  have 


i 


differential  equation  of  the  first  order,  different  in  form  from 
%  and  involving  h  instead  of  a.  But  on  differentiating  this 
[nation  and  eliminating  b,  we  shall  arrive  at  the  same  final 
[oation  of  the  second  order  (7). 

And  generally-  the  order  tn  tc/ticA  the  comttanta  are  eliminated  , 
does  not  affect  the  form  of  the  final  differential  equation. 

Now  a  little  consideration  will  ahew  that  this  is  necessarily 

le  case.    We  are  to  remember  that  the  generality  which  the 

"imitive  derives  from  the  presence  of  its  arbitrary  constants 

'  Its  only  in  this,  that  it  is  thus  made  to  stand  as  the 
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represe.Titative  of  an  infinite  number  of  particular  equations,  in 
each  of  which  these  conatatits  receive  particular  and  definite 
values.  If  in  any  one  of  the  equations  thua  particularized  we 
further  give  to  u;  a  definite  value,  definite  values  will  also 

result  for  y,  -r-,    -r » .  &C.      Thus  to  a  eiv«i  atscissa  of  a 

"ax     dar '  " 

given  curve,  i.e.  of  a  curve  determined  as  to  its  species  by  the 
form  of  its  equation,  and  aa  to  its  elements  by  the  values  of  the 
constants  in  that  equation,  correspond  only  definite  values  of  the 
ordinate  y  detennining  the  corresponding  points  of  the  curve, 

definite  values  of  -,-   detennining  the  inclination  of  the  tan- 

dx 
gents  at  such  points  to  the  axis  of  x,  and  definite  values  of 

■7^  detenn icing,  in  conjunction  with  the  former,  the  measure  of 

curvature  at  the  same  points.  In  other  words,  the  species  of  the 
curve  as  defined  by  an  equation  of  the  form  (^  [x,  y,  a,  h)  =  0 

being  fixed,  the  values  of  y,  -,-  ,  -33.  have  a  fixed  dependence 

on  those  of  a,  b  and  x. 


And  hence  the  equation  A  {x,  y,  a,h)^0  being  given,  any 
processes  of  differentiation,  elimination,  &c.  applied  thereto  can 
only  serve,  either  Ist,  to  bring  out  or  manifest  the  dependence 
above  referred  to,  or  2nd!y,  to  modify  the  accidental  form  of  its 
expression;  but  in  no  sense  to  create  such  dependence  or  afi'ect 

its  real  nature.   Now  this  dependence  of  y,   ,  ■  ,  -~  upon  a,  b, 

and  a;,  involves  the  existence  of  three  equations  among  six 
quantities.  Tlierefore  the  elimination  which  thus  becomes 
possible  of  two  of  those  quantities,  a,  b,  must  leave  a  single 

final  relation  between  the   remaining  four,  x,  y,  -y  ,    -j\  ■ 

And  this  is  the  differential  equation  in  question. 

Aa  another  example,  let  us  eliminate  the  arbitrary  constants 
c  and  c'  from  the  equation 
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I  Differentiating  we  liave 


=  ace"+icV 


..(9). 


I  To  eliminate  c  subtract  from  this  equation  the  primitive 
)  nmltipUed  by  o ;  we  Lave 


.(i-«)cV 


..(10). 


^in,  differentiating 

dj?       dx 

md  (to  eliminate  c)  subtracting  from  tliia  the  previoua  equa- 
Ion  multiplied  by  h,  we  have 


b{h- 


d:>?' 


{a  +  b)-l  +  ahg  =  0.. 


..(11), 


me  differential  equation  of  the  Becond  order  required. 

I  If  wo  had  first  eliminated  c'  we  should  in  the  place  of  (10) 
Bve  obtained  the  equation 


dx 


-  i)  ct- 


..(12). 


Differentiating  this   and  eliminating  c  we  again  obtain  the 
eame  final  result  (U). 

That  result  is  a  differential  equation  of  the  second  order,  and 
(8),  involving  both  the  arbitrary  constants  c  and  c',  ia  ita  com- 
plete primitive.  The  intermediate  equations  (10)  and  (12),  each 
of  which  contains  one  of  the  arbitrary  constants,  and  from 
each  of  which,  by  the  elimination  of  that  conatant,  the  final 
f4iffcrential  equation  may  be  derived,  are  its  ^rsimte^a/s.  As 
■fflie  term  primitive  has  reference  to  the  direct  processes  of  4 
■Kfferentiation,  &c.  by  which  a  differential  equation  is  formed,  ' 
gbe  term  integral  has  reference  to  the  inverse  process  of 
■tegration  by  which  we  reaacend  from  a  differential  equation 
B  its  primitive.  Considered  with  reference  to  these  processes 
a  primitive  ia  sometimes  termed  the  final  integral 
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It  has  been  shewn  that  the  order  of  succession  in  which 
arbitrary  constants  are  eliminated  is  indiflferent.  It  may  be 
added,  and  upon  the  same  ground,  that  the  elimination  may 
be  simultaneous.     If  we  write  the  primitive  (8)  in  the  form 

y  —  ce***  —  c'e**  =  0, 
and  differentiate  it  twice,  we  have 

ax 

g«a»c€«'-JV€''=xO, 

and,  from  the  above  system  of  three  equations  eliminating  the 
constants  c  and  c  by  the  method  of  cross-multiplication,  we 
again  arrive  at  the  final  differential  equation  of  the  second 
order  (11). 

8.  The  above  examples  prepare  us  for  the  general  state- 
ment of  the  theory  of  the  genesis  of  differential  equations. 
Let  F{^^  y>  Ci>  C2J'"0  —  ^  ^^  ^  primitive  equation  between 
X  and  y  involving  n  arbitrary  constants  c^,  Cj,...c„.  Differen- 
tiating with  respect  to  a?,  and  regarding  y  as  a  ftmction  of  a;, 
we  obtain  directly,  or  by  elimination  of  c^,  an  equation  of  the 
first  order  of  the  form 

9x  C^>  y>  -j^  >  ^2»  ^8>  —  ^«)  =  ^. 

Differentiating  this  equation  with  respect  to  a?,  and  regarding 

y  and  -—  as  functions  of  that  quantity,  we  obtain  directly,  or 

by  elimination  of  c,,  an  equation  of  the  second  order  of  the 
general  form 

,   ,  dy     rf*//  .  _ 

9a  l^>  y>  ^ >    ^^i  J  ^8>  ^4»  •••  ^n)  —  V- 

Continuing  the  process,  we  arrive  at  a  final  result  of  the 
form 


^»  [^,  y 


dy    d^      dy\_ 

'  dx'  dx'''"dxV^ 


HptT. 
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Now  this  13  the  type  of  an  orJiGary  dilferential  equation  of 
the  n"' order,  (6),  Art.  2.  i 

Aa,  in  the  above  process  of  differentiation  and  eiiniination, 
we  might  have  began  hy  eliminating  any  other  of  the  con- 
Blanta  instead  of  c,,  it  follows  that  to  a  primitive  containing 
n  arbitrary  constants  there  belong  n  differential  equations  of 
tlie  first  order,  each  involving  n~l  arbitrary  constants.  But 
as  those  differential  equations  are  all  formed  by  mere  pro- 
ceaaes  of  elimination  from  two  equations,  viz.  from  the  primi- 
tive and  its  first  derived  equation,  two  only  of  them  are 
independent.  Again,  as  the  differential  equations  of  the 
second  order  are  formed  by  eliminating  two  of  the  constants 

<■,,  c,,  ...  c„,  and  as  from  n  constants,  n — - — combinations 

of  two  constants  can  be  selected,  it  is  seen  that  there  will 

exist  n  — - —  differential  equations  of  the  second  order,  each 

containing  n  —  2   arbitrary    constants.      Of  these   equations 
three  only  will  however  be  independent,  the  whole  system 
being  derived  actually  or  virtually  from  the  primitive  and  its   * 
firet  and  second  derived  equations; — actually  if  we  differen-   I 
tiatc  twice  before  eliminating;  virtually  if  each  differentiation   , 
's  toUowed  by  the  elimination  of  a  constant. 

[  This  process  of  deduction  continued  leads  to  the  following 

Sneral  theorems,  viz, : 

lat.     To  a  given  priiniltve  involving  x,  y,  and  n  arbitrary   , 
„tal.    hlo„s    »(»-!)  (»-2^1--'-+l)    ^,^„ 

ationa  of  the  r""  order  {r  being  any  whole  number  less  than  ] 
J,  each  invoicing  n  —  r  arbitrary  cvtistants,  but  of  those  equa-  I 
bona  r+ 1  only  will  be  independent. 

and.     Tliere  will  exist  one  diffarenlial  equation  of  the  n^ 
'sr  free  from  arbitrary  constants. 

\  The  converse  of  the  latter  truth,  viz.  that  a  differential 
toiuttion  of  the  «'"  order  implies  the  existence  of  a  complete 
inmitive  involving  n  arbitrary  constants,  will  be  established 
pa  future  page. 


CRITERION    OF    DERIVATION 


Criterion  of  derivation  from  a  common  primitiv. 


1 


9.  It  is  estatlished  in  Art.  7,  1st,  that  from  a  primitive 
equation  involving  two  arbitrary  conatanta  arise  two  differen- 
tial equations  of  the  first  order,  each  involving  one  of  those 
constants;  2aHj,  that  each  of  these  differential  equations  of 
the  first  order  gives  rise  to  the  same  differential  equation  of 
the  second  order,  of  which  the  original  equation  constitutes 
the  complete  primitive  or  final  integral. 

The  second  of  the  properties  above  noted  constitutes  a 
criterion  by  which  it  may  be  determined  whether  two  dif- 
ferential equations  of  the  first  order,  each  involving  an  arbi- 
trary constant,  originate  from  the  same  primitive.  vVe  must 
differentiate  each  equation,  and  then  eliminate  its  arbitrary 
constant.     If  the  two  rcsulta  agree  as  differential  equations  of 

the  second  order,  i.  e.  if  they   give  the  same  value  of  ->% 

33  a  function  of  x,  i/,  and  -^ ,  the  differential  equations  of  the 
first  order  must  have  originated  in  the  same  primitive.  Fur- 
thermore, that  primitive  will  be  obtained  by  eliminating  j- 
between  the  two  differential  equations  given. 

Ex.     The  differential  equations  of  the  first  order 

^2— =0 m. 

»-"3'a=' P). 

are  both  derived  from  tlie  same  primitive.  Each  of  them 
leads  on  differentiation  and  elimination  of  its  arbitrary  con- 
stant to  the  differential  equation  of  the  second  order, 


xy 


^y  ^  ^  (it\_  „  ii 


m-'i'" '^)- 


r 


10.] 


FEOM   A   COMMON   PRIMITIVE. 


fl'l  I 


The   primitive,  found   by  eliminating  -—  from  the  given 

(equatioDs,  is 
I  y-ax--* (4), 

Itnd  &  being  arbitrary  constants. 
b 


10.  The  diiferential  equations  of  the  first  order  which 
iBtitute  the  first  integrals  (Art.  7)  of  a  differential  equation 
the  second  order  (as,  in  tbe  above  example,  (1)  and  (3) 

lire  first  integrals  of  (3)),  may  by  algebraic  solution  be  reduced 

10  the  forma 


••(=). 


w  a  function  of  the  arbitrary  constants  a  and  5,  aa  *  (o,  h), 
I  itself  an  arbitrary  constant,  and  may  be  represented  by  c. 
"mce  any  equation  of  the  form 


*  *  0 


■  £).^(-.|)h 


nld,  equally  with  (5)  and  (6),  constitute  a  first  integral  of 
e  supposed  equation  of  the  second  order.  It  is  evident  that 
3  is  the  general  type  of  all  such  iirst  integrals. 

Thus  the  type  of  the  first  integrals  of  (3)  would  be 

Bat  any  two  first  integrals  included  under  this  type  and  i 
dependent  of  each  other  would  lead  us,  as  is  obvious,  to  the 
iiaine  final  integral  (i),  either  under  its  actual  or  under  an 
ojuivalenl  form. 

While  therefore,  viewed  as  an  independent  system,  the  first 

integrals  of  a  differential  equation  of  the  second  order  are  but 
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GEOMETRICAL   ILLUSTRATIONS.  [CH, 


1 


two,  it  is  formally  more  correct  to  regard  them  as  infinite  in 
number,  but  as  so  related  that  any  two  of  them  which  are 
independent  contain  by  implication  all  tiie  rest. 

Such   conaiderationB   are    easily   extended    to   differential 
equations  of  ihe  higher  orders. 


Geometrical  iUustrations. 

11.  Geometry,  by  its  peculiar  conceptions  of  direction, 
tangency,  and  curvature,  all  developed  out  of  the  primary 
conception  of  the  limit,  Art.  1,  throws  much  light  on  the 
uature  of  difTerential  equations. 

As  the  simplest  illustration  let  the  equation  of  a  straight 
line 

y  =  «Kc+6 (]) 

be  taken  as  the  complete  primitive,  a  and  b  being  arbitrary 
constants. 


Differentiating,  we  have 

an 


(2). 

Eliminating  a,  we  find 


"-''I''' (* 

and  again  differentiating 

S=» w- 

Of  these  equations,  (4),  which  is  free  from  arbitrary  con- 
stants, is  the  general  differential  equation  of  the  second  order 
of  a  straight  line ;  and  (2)  and  (3),  each  of  which  contains  one 
of  the  original  arbitrary  constants,  are  the  two  differential 
equaliona  of  the  first  order.  Moreover,  each  of  these  dif- 
ferential equations  expresses  some  general  property  of  the 
straight  line — (2),  that  its  inclination  to  the  axis  is  uniform ; 
(3),  Uiat  any  intercept,  parallel  to  the  axis  of  y,  between  th^ 


I 
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straight  line  and  a  parallel  to  it  through  the  origin  wiU  he  of 
constant  length;  (4),  that  a  straight  line  ia  nowhere  either 
convex  or  concave; — and  this  property,  which  doea  not  in- 
volve, in  the  aame  definite  manner  aa  the  others  do,  the  con- 
aiderations  of  distance  and  of  angular  magnitude,  ia  evidently 
the  most  absolute  of  the  three, 


h(l)}' 


The  equation  of  the  eircle  is 

{x-ar+{y-i)'-r' (5), 

and  if  we  regard  a  and  b  as  arbitrary  constants  the  corre- 
[     tponding  differential  equation  of  the  second  order  will  be 

B"expressing  the  property  that  the  radius  of  curvature  is  in- 
'     variable  and  equal  to  r. 

I    If  we  proceed  to  another  differentiation,  we  find 
I      h(l)]S-i@)"=» ('). 
nicli  is  the  general  differential  equation  of  a  circle  free  from 
nitrary  constants.   And  the  geometrical  property  which  this 
^roation  also  expresses  is  the  invariability  of  the  radiua  of 
cur>'ature,  but  the  expreaaion  is  of  a  more  absolute  character 
tlmn  that  of  the  previous  equation  (6).     For  in  that  equation 
we  may  attribute  to  r  a  definite  value,  and  then  it  ceases  to 
the  differential  equation  of  all  circles,  and  pertains  to  that 
icular  circle  only  whose  radius  is  r.     The  equation  (7) 
itts  of  no  such  limitation.  | 

iMonge  haa   deduced  the   general  differential  equation  of 
i  of  the  second  order  expressed  by  the  algebraic  equation 

ax'+  hxy  -^cy'+ex  +fy  =  1 . 
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It  is 

But  here  our  powers  of  geometrical  interpretation  fail,  and 
results  such  as  this  can  scarcely  be  otherwise  useful  than  as  a 
registry  of  integrable  forms. 

From  the  above  examples  it  will  be  evident  that  the 
higher  the  order  of  the  differential  equation  obtained  by  eli- 
mination of  the  determining  constants  from  the  equation  of  a 
curve,  the  higher  and  more  absolute  is  the  property  which 
that  differential  equation  expresses. 

We  •  reserve  to  a  future  Chapter  the  consideration  of  the 
genesis  of  partial  differential  equations  as  well  as  of  ordinary 
differential  equations  involving  more  than  two  variables. 


EXEECISES. 

!•  Distinguish  the  following  differential  equations  accord- 
ing to  species,  order,  and  degree,  and  take  account  of  any 
peculiarities  dependent  upon  their  coefficients. 

(1)  ^-a?y  =  aa>'. 

,.v  dz         dz      33* 

,-v  d^u  .  d^u  .  d%     ^ 


1.  I.]  EXERCISES. 

2.  Explain  the  tenn  '  complete  primitive,'  and  form  the 
ifferential  equations  of  the  first  order  of  which  the  following 

Be  the  complete  primitivea,  c  being  regarded  as  the  arbitrary 


3.     Form  the  diiferential  equations  of  the  second  order  of   ■ 
•rhich  the  following  are  the  complete  primitives,  a  and  c'  being 
egarded  ss  arbitrary  constants. 


tant,  Yiz. : 

(1) 

y  =  oic  +  v'(l  +  c'). 

(2) 

l,=  {x  +  c},-: 

(3) 

y  =  ce"^''"''+tan-'a;~ 

(4) 

y-(ra  +  loga;  +  l)-'. 

(S) 

y-2ca:-c'=0. 

(6) 

J,  =  ffl  +  *Cc). 

(1) 

j/  =  ccosmx  +  0  sin mx. 

(2) 

1/  =  c  cos  {mx  +  c'}. 

(3) 

w  =  a;  log  — —  . 

W 

y  =  csinK:»;  +  c'co3?w;H 

4.  State  the  criterion  by  which  it   may  he  determined  | 
whether  differential  equations  are  derived  from  a  common 
primitive. 

5.  Shew  that  the  differential  equations 


6  not  derived  from  a 
arbitrary  constants. 


primitive  involving  a  a 


Shew  that  each  of  the  following  pairs  of  equations,  in  1 
which  J)  stands  for  -^  ,  is  derived  from  a  common  primitive, 
determine  the  primitive : 
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(2)    y  — i»p  =  a(y*+p),  andy  —  a;p  =  J(l  +  a;^). 

7.  How  many  first,  ^second,  third,  &c.  inteffrals,  belong 
to  the  general  aifferential  equation  of  lines  of  the  second 
order  given  in  Art.  11,  and  how  many  of  each  order  are  inde- 
pendent? 

8.  From  the  equation  (y  —  J)* = 4m  {x  —  a)  assumed  as  the 
primitive,  deduce  1st  the  differential  equations  of  the  first 
order  involving  a  and  b  as  their  respective  arbitrary  constants; 
2dly  the  general  fimctional  expression  for  all  differential  equa- 
tions of  the  first  order  derivable  from  the  same  primitive. 

9.  Of  what  primitive  involving  two  arbitrary  constants 
would  the  functional  equation 

O  (y  —  2paj,  p^x)  =  c, 
represent  all  possible  differential  equations  of  the  first  order? 

10.  How  many  independent  differential  equations  of  all 
orders  are  derivable  from  a  given  primitive  involving  x,  y, 
and  n  arbitrary  constants? 


C    23     ) 


CHAPTER  II. 


r   DIFFERENTIAL  EQUATIONS   OP   THE    FIRST   ORDEE   AND 
UEQBEE  BETWEES  TWO  VARIABLES. 


[  1.    The  differential  equations  of  which  we  shall  treat  in 
'b  Chapter  may  be  represented  under  the  general  form 

Jlf  +  A'#'_0, 

dx        ' 

J/ and  A^  being,  functions  of  the  variables  arand  y. 

In  this  mode  of  representation  x  is  regarded  as  the  inde- 
pendent variable  and  y  as  the  dependent  variable. 

We  may,  however,  regard  y  as  the'  independent  and  x  as 
the  dependent  variable,  ontwhich  supposition  the  form  of  the 
typical  equation  will  be 

ay 

For  as  any  primitive  equation  between  x  and  y  enables  us 
tlieoretically  to  determine  either  j  as  a  function  of  x,  or  x  as 
a  function  of  y,  it  is  indifferent  which  of  the  two  variables 
we  suppose  independent. 

It  Is  usual  to  treat  this  equattoa  under  the  form 
Mdx-\-Ndy  =  0; 

not  however  from  any  preference  for  the  theory  of  infinitesU 
lab,  but  for  the  sake  of  symmetry. 

,  The  order  of  this  Chapter  will  be  the  following.  As  the 
MUtion  of  the  equation,  it  such  exist,  must  be  in  the  form  of 
celation  connecting  a:  and  y,  I  shall  first  establish  a  prelimi- 
f  proposition  expressing  tlie  oonditioQ  of  mutual  depend- 


u 
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ence  of  functions  of  two  variables ;  I  sliall  then  inquire  whut 
kind  of  relation  between  x  and  y  is  necessarily  implied  by  tlie 
existence  of  a  difterential  eq^uation  of  the  form 


^'+*1 


-0; 


I  sTiall  discuss  certain  cases  in  which  the  equation  admits 
readily  of  finite  solution;  and  I  shall  lastly  deduce  its  general 
solution  in  a  series. 

Phop.  I.  Let  V  and  v  be  explicit  functtona  of  the  two  vari- 
ables X  and  y.  Then,  if  V  he  expressible  as  a  function  of  v, 
the  condition 

dVdv^dVdv^^ 

dx  dy      dy  dx        ^  ' 

loill  he  identically  satitJUd.  Conversely,  if  this  condition  be 
identically  satisfied,  V  will  he  expressible  aa  a  function  of  v. 


Ist.     For  suppose  V=^{v).    Then 
dV_d>^{v)  do 


dV^d<l>(v)  do 
dy         do     dy ' 


I 


Multiplying  the  first  equation  by  y ,  the  second  hj  -r- 
and  subtracting,  we  have 

dVd^_dV  do^^ 
tlx  dy      ^  dx 

And  this  is  satisfied  identically ;  since  by  the  process  of 
elimination  the  second  member  vanishes  independently  both 
of  the  form  of  c  aa  a  function  of  x  and  y,  and  of  the  iorm  of 
V  as  a  function  of  v. 

2ndly.  Also  if  the  above  condition  be  satisfied  Identically, 
Fwill  be  expressible  as  a  function  of  v.  For  whatever  func- 
tions Kand  V  may  be  otx  and  y,  it  will  be  possible  by  elimi- 
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nating  one  of  the  variables  x  and  y  to  express  Fas  a  function  ■] 
of  the  otiier  variable  and  of  v.     Suppose  for  instance  tlie  | 
—expression  for  V  tliua  obtained  to  be 

V=i>{x,  v). 


:)      Mix,,)  dv 

dn      dc 

dr 

d'J 

d4>{x,  v)  do 
d,        dy 

dV         dV 
Substituting  tlieae  values  of  -j-  and  -^  in  the  equation  (1) 

pve  have  as  the  result 

^5=« p>- 

V  being  by  hypothesis  an  explicit  function  of  both 
variables  x  and  y,  -j-  is  not  identically  0.     Hence,  from  (2), 

d4>  {x,  v)  _f. 


identically.     Therefore  (^{x,  v),  which  represents  V,  does  not  I 
contain  x  in  its  expression;  and  V  reduces  simply  to  a  iimc- 
L  lion  of  V. 

We  have  supposed  each  of  the  fimctions  V  and  «  to  con- 
1»in  both  the  variables  x  and  y.  But,  whether  this  be  or  be 
not  the  case,  tlie  identical  satisfying  of  (1)  is  the  necessary 
ind  sufficient  condition  of  the  functional  dependence  of  V 
ttid  V. 

For  suppose  either  For  v,  and  for  distinction  we  shall 

Aoofle  V,  to  be  a  function  of  one  of  the  variables  only,  aa  x, 

'.  F  to  be  a  function  of  v.     Then  is  Falso  a  function  of  x, 
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Conversely,  supposing  «  to  be  a  function  of  3;  only,  and  (1) 
to  be  identically  satisfied,  that  equation  reduces  to 

whence  Fia  expressible  as  a  function  of  r. 

2,    The  eguation  M+  N  -j-  =  0  always  involves  the  existence 
of  a  primitive  relation  between  x  and  y  of  the  form 

f{x,  y)  =  c, 
in  which  c  is  an  arbitrary  cGrtatant. 

Let  us  first  consider  what  is  the  immediate  signification  of 


the  equation 


ax 


..(1). 


We  know  that  if  Aa:  represent  any  finite  increment  of  x,  and 
Ay  the  corresponding  finite  increment  of  y,  -r-  will  represent 
the  limit  to  which  the  ratio  -r^  approaches  as  Aa;  approaches 
too. 

Let  us  then  first  examine  the  interpretation  of  the  equation 


M-VN' 


Ax 


..(2). 


We  have  ^  = 


-  -^ .     The  second  member  of  this  equation 

being  a  function  of  x  and  y,  since  J/ and  ^are  functiona  of 
those  variables,  we  may  write 

^  =  *(',J') ■ (3). 

the  form  of  ^(a:,  y)  being  known  when  Jf  and  Ware  given. 

Now  if  we  assign  to  x  any  series  of  values,  it  is  possible 


to  assign  a  corresponding  s  „ .       . 

which  being  fijted  arbitrarily  all  the  others  will  be  determined 

by  (3). 


I  of  values  of  «,  any  one  of 
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Thus  let  a'^,  «,,  x^-.-he  the  series  of  arbitrary  values  of  a, 
and  jj  an  arbitrary  value  of  1/  corresponding  to  x^  as  the 
ralne  of  x,  then,  representing  by  Ax^  the  increment  of  a:„, 
i.e.  the  value  which  being  added  to  x^  converts  it  into  x^, 
we  have  by  (3) 

therefore  i/„  +  A^„  =  y,  +  0  {x^  y  J  Ax^. 

But  as  Ai/„  represents  the  increment  of  i/,,  corresponding  to 
Axj  aa  the  increment  of  x^  It  is  evident  that  y„  +  Ay,,  will  be 
the  value  of  y  corresponding  to  x^  +  Ax^&s  the  value  of «. 
Kepresenting  then  this  value  of  y  by  y,  we  shall  have 

13':  =  y.  +  *  {^0. 2/0)  ^^0 
=  y,  +  ^K,3'„)(^,-:r,) (4). 
In  like  manner  we  shall  find 
■/.=y,+*k.y,)(^,-»^.) (5). 
i,  y,  being  already  determined  by  (i) ,  y^  is  determined,  and, 
continuing  the  operation,  a  series  of  values  of  y  will  be  deter-  I 
mined,  only  one  of  which  is  arbitrary,  while  all  the  others  are   I 
assigned  in  terms  of  that  arbitrary  value  and  of  the  known 

[Ines  of  X. 
If,  for  example,  we  have  the  particular  equation 
Ay=^ix-i-y)Ax, 
t\ 


assign  to  x  the  aeries  of  values  0,  1,  2,  3,  4,  &c,  and  J 
the  same  time  assume  that  when  x  is  equal  to  0,  y  is  equal 
to  1,  we  shall  have  the  two  following  cortesponding  Beries  of 
Viilnes,  viz. 


k 


a!,  =  0,     iri  =  l,     Xj=2,     a:^—   3,     3;,=    4,  &c. 
y.^l.     3'i  =  3,     ^5=5,     S',  =  12,     y,  =  27,  &c. 


assigning  a  different  value  to  y^,  or  by  assuming  arbi- 
trarily the  value  of  some  other  term  of  the  series  y^,  y,,  y,,  &c, 
we  should  find  another  set  of  values  of  those  quantities  cor- 
responding to  the  given  values  of  x.     But,  in  every  such  set, 
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the  values  of  all  the  terms  but  one  will  he  determined  by 
a  law. 

Now  if  the  intervals  between  the  successive  values  of  x  are 
diminished,  while  their  iiuraber  is  proportionately  increased, 
each  of  the  corresponding  sets  of  values  of  x  and  y  will  more 
and  more  approach  to  the  state  of  continuous  magnitude. 
And,  in  the  limit,  to  every  conceivable  value  of  x  will  corre- 
spond a  value  of  y,  determined  in  subjection  to  a  continuous 
law — to  a  law  however  which  permits  us  to  assign  one  of  the 
values  of  y  arbitrarily.  The  analytical  expression  of  that 
law  will  be  the  solution  of  the  differential  equation  given. 

3.  To  illustrate  the  same  doctrine  geometrically,  if  x  and 
y  represent  rectangular  co-ordinates,  any  system  sucli  as  the 
above  would  represent  a  series  of  points  of  which  the  abscissse 
having  been  assumed  arbitrarily,  the  corresponding  values  of 

f',  except  one,  are  determined  by  a  continuous  law.  In  the 
imit,  that  series  of  points  would  approximate  to  a  cur\-e  the 
species  of  which  as  dependent  upon  the  form  of  its  equation 
would  be  determined  by  a  law,  but  an  element  of  which,  i-e- 
presented  by  a  constant  in  that  equation,  would  be  left  arbi- 
trary, so  as  to  permit  us  to  draw  the  curve  through  a  given 
point. 

The  form  of  the  analytical  solution  thus  indicated  is 

/(»,»)=« m. 

The  genesis  of  differential  equations  of  the  first  order  and 
degree  from  equations  of  this  description  has  already  been 
explained  in  Chap.  I.  Art.  fi.  It  is  evident  that,  as  c  is  arbi- 
trary, such  a  value  may  be  assigned  to  it  as  to  make  a  given 
value  of  y  correspond  to  a  given  value  of  x.  If  those  corre- 
sponding values  are  ar„  y^,  v/e  have  only  to  assume 

/(»:..?.)-« {'), 

whence  c  is  determined.  But  e  being  once  determined,  all  the 
values  of  J  depend  upon  those  of  x,  in  obedience  to  the  law 
expressed  by  (C). 
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Lastly  it  may  be  shewn  tliat  two  distinct  complete  primi-. 
tivfs  of  31dx  +Nil>/  =0  cannot  exiat. 

For  suppoae  tliat  there  are  two  such  primitives 
u  =  c,  tj  =  c'; 
tlien  by  differentiating  each 

dx     dy  dx       '       dx     dif  dx        ' 

whence,  eliminating  -^ , 

du  dv     dit  dv  _ 
dx  dy     dy  dx       ' 

irhich  ahewB,  by  Prop,  l,  that  w  is  a  function  of  u.     The 
Decond  equation  is  tlien  equivalent  to 

/(«)=«■. 

and  thia  is  resolvable  by  solution  into  equations  of  tlic  form 

i*  =  c, 

well  of  which  is  therefore  only  a  repetition  of  tlie  first  sup- 
]>06ed  complete  primitive. 

Certain,  cases  in.  which  the  equation  Mdx  +  Xdy  =  0  admits 
of  finite  solution. 

\A.  The  equation  Mdx+Ndy  =  0  can  always  he  solved  when 
<t  rariahles  in  M  and  N  admit  of  heing  separated;  i.  e.  when 
le  equation  can  be  reduced  to  ihefbrm 

Xdx  +  Ydy=0 (8), 

i  xohick  X  is  a  function  of  r  a?o;ie,  and  Y  a  function  of  y 


To  solve  the  equation  in  its  reduced  form  (8),  it  ia  only 
Y  to  integrate  the  two  terms  separately,  and  to  equate 
It  to  au  arbitrary  constant.    Thus  the  solution  will  be 

jXdx+JYdy  =  c (!)). 


^^ 
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On  differentiating  tliis   result  the  arbitrary  constant  c  dis-    | 
appears,  and  (8)  is  reproduced.                                                       J 

TiiTia  the  solution  of  the  equation 

^^^ 

xdx  +  ydy  =  Q 

^^M 

■11  i_                                 a;*  +  v' 
will  be                              — ^  =  c,                     J 

^ 

or,  since  c  is  arbitrary,                                           ^| 

x^+y^=c.          m 

^^^^H 

The  solution  of  the  equation                             ^| 

^^^1 

m 

will  in  like  manner  be 

log(l  +  a:)  +  log(l+;/)  =  c; 

^^^ 

a  result  whicli  may  be  simplified  in  the  following 
We  have 

log(l  +  a:)(l  +  2/)  =  c; 

manner. 

therefore                      (l  +  a)  (1  +  j)  =  e°. 

But  afuTietion  of  an  arbitrary  constant  is  itself  an  arbitrary     j 
constant.     Hence  we  may  write  as  the  solution                             1 

il  +  x){l+y)  =  a 

Indeed  it  frequently  happens   tliat  solutions  which 
themselves  in  a  transcendental  form  admit  of  being 
to  an  algebraic  form. 

present 
reduced 

Tims  also  the  solution  of  the  equation 

dx                dy 

..(10) 

bemg 

sin"'3;  +  sin''^  =  c, 

we  shall  hare,  on  taking  the  sine  of  both  members  of  the     1 
equation  and  replacing  sine  by  C,                                                 1 

a:s/(l-j')+3/V(l-a^  =  C 

.(11), 

which  is  algebraic 

M 
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5,     Different  modes  of  integration  will   also  give  rise  to 
Bolutiona  wbicli  at  first  sight  appear  to  be  discordant,     The 
_^iscordanee  however  will  be  onlj-  apparent.     Thua  if  we  ex- 
9  the  cijuation  last  solved  in  the  form 


-dx 


-iy 


V(i-">')"V(i-j")     ' 

,  integrate  "by  means  of  llie  formula 
r   -dx  . 

B  shall  have 

cos"' a;  +  cos"'^  =  0^ 
.,  taking  the  cosine  of  botli  memters, 

in/-v((i-^)(i-y)]=cosc;. 

I  The  last  result  may  however  te  reduced  to  t 
x>/il- If') +y>/{l-a^=BmC,... 


..(12). 


-{13), 


which,  as  sin  Cj  is  arhitrary,   agrees  with  the  previous  re- 
suit,  (11). 

The  constants  G  and  C,  are  seen  to  he  connected  by  a  i 
relation  C=sin  G^,  which  is  independent  of  the  rariablea  ss  I 
andy. 

And  in  general  the  test  of  the  accordance  of  two  solations  1 
of  a  differential  equation,  each  involving  an  arbitrary  constant, 
is,  that  on  eliminating  one  of  the  variables,  the  other  variable 
win  disappear  also,  and  a  relation  between  the  arbitrary  cotv 
nUinla  au»i6  result. 

Or  expressing  the  solutions  in  the  form 

V=C,    v  =  c, 

lire  may  directly  apply  the  test  of  equivalence 

dV^_dVdv^_^ 
dx  dy      dy   dx       ' 
InvaltiDg  Irom  the  proposition  in  Art.  1. 
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6.  It  sometimes  happens  that  the  variables  may  be  sepa- 
rated by  multiplying  or  dividing  the  equation  by  a  factor. 
Thus  the  equation 

Tidx       ydy  ^^ 

becomes  on  multiplying  by  (1  +  a?)  (1  +y), 

a?  (1  +  a?)  die  —  y  (1  +  y)  rfy  =  0, 
in  which  the  variables  are  separated.    Integration  then  gives 

The  most  general  form  of  equations  in  which  the  variables 
can  be  separated  by  the  process  above  mentioned  is 

X,r,e&  +  X,r,e?y  =  0 (14), 

in  which  X^  and  X,  are  functions  of  x  only,  and  Y^  and  Y^ 
functions  of  y  only.  On  dividing  the  above  equation  by 
FjXj,  or,  which  amounts  to  the  same  thing,  multiplying  it  by 

the  factor  -tt-xt  >  we  have 

^dx+^dy  =  0 (15), 

in  which  the  variables  are  separated. 

Ex.  The  equation  xt^(l  +  y^dx-\-yis/{l-\-x^)dy  =  0  is 
thus  reduced  to 

xdx  ydy 

V(l+a;")"*"V(l+3^)"   ' 
and  has  for  its  complete  integral 

7.  Sometimes  too  the  variables  in  the  equation 

Mdx-\-Ndy  =  0 
admit  of  being  separated  after  a  preliminary  transformation* 
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Ex.  1.      If  in   the   eqaation   (js  -  y*)  tic  +  2xydy  =  0,  we 
iissume  y  =■  •ii{xe),  we  find 

,       edx  +  xdz 

Substituting  these  expreasiona  for  y  and  dy  in  the  given 
latiou,  we  hare 


I  Therefore  integrating  and  replacin 


z  by  its  value  — , 


:.  2.     (y-a:)(l  +  a^*%-n(H-y)*(ic  =  0. 

me  a  =  tan  6,  y=  tan  0.     We  find 
(tan  ^  -  tan  ^  sec  5  Bec'0  dj>-n  sec=</>  see'5  d9  =  0, 
Irbicb  rednces  to 

Bm(</.-fl)£7^-Wfl  =  0. 
Now  let  0  —  ^  =  1^,  then 

aiu  ^d^  =  nd^  —  nd-^, 

"^      ji  —  sm  y 


Irlience 


e  integral  in  the  second  member  is  a  known  form. 

\  It  will  be  remarked  that  the  transformations  employed 
I  the  above  examples  are  not  very  obvious  ones.  They 
Ould  scareely  be  suggested  by  the  forms  of  the  differ- 
itial  et^nations  tliemselves.  And  in  the  present  state  of 
itlysia,  it  would  be  impossible  to  lay  down  any  general  di- 
letioa  on  the  subject.  There  are  however  certain  classes  of 
Sfferentiat  equations  in  which  the  nature  of  tlie  required  trans- 
■mation  can  be  determined.     Among  them  a  foremost  place 

tldne  to  homogeneous  equations. 

t.  E.  ^ 
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JBomoffeneotis  Equations, 

8.  The  differential  equation  Mdx  +  Ndy  =  0  is  said  to  be 
homogeneous  when  M  and  N  are  homogeneous  functions  of 
X  and  t/y  and  are  of  the  same  degree. 

Thus  the  equation 

« 

{y+V(«"+y')}^-a^y=o, 

is  a  homogeneous  equation,  M  and  N  being  here  of  the  first 
degree. 

To  integrate  a  homogeneous  equation  it  suffices  to  assume 
y  —  vx.  In  the  transformed  equation  the  variables  x  and  v 
will  then  admit  of  separation. 

Thus  in  the  above  example  we  should  find 

[vx-\-x»J{).'{-'if)]dx  —  x(vdX'\-xdv)  =  0, 

whence  dividing  by  x 

V(H-  v^  da?  -  xdv  =  0, 
from  which  result 

dx  d^       _  A 

logo;  —  log  [v  +  V(l  +  0}  =^- 
Replacing  v  by  - ,  we  have 

X 

for  the  complete  primitive. 

As  in  Art.  5,  the  above  solution  admits  of  a  simpler  ex- 
pression.    Freed  from  transcendents  and  radicals,  it  gives 

C  being  an  arbitrary  constant. 

To  demonstrate  the  above  method  generally,  let  us  suppose 
that  M  and  N  are  homogeneous  functions  of  x  and  y  of  the 
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n*^  degree.  We  may  then,  in  accordance  with  the  known  type 
of  homogeneous  functions,  write 


if=a^^(|),2^=a^tg), 


80  that  the  equation  Mdx  +  Ndy  =  0  becomes  on  substitution 
and  division  bj  the  common  factor  x*j 

^(|)&!  +  tg)rfy  =  0 , ..(16). 

Now  assuming  tf  =  vx^  we  have 

^  =  t?,  dy  =  vdx  -h  xdv^ 

X 

and  the  above  equation  becomes* 

il>{v)dx  +  y^  (t?)  {vdx  +  xdv)  =  0. 
Or,  {if>  (r)  4-  vy^  (v)}  dx  +  '^{v)  xdv  =  0. 

Therefore 

dx         jt  (t?)  dv      _  .    . 

x'^<f>{v)+vy^{v)''^ ^^  ^' 

whence  on  integrating 

losx  +  l;f-±^^=C (18). 

J  <f>  {v)  +  v^  [v)  ^    ' 

It  is  obTions  from  the  STmmetiy  of  the  relation  between  x 

and  y  that  we  might  equally  employ  the  transformation  -  =  t? 

and  regard  v  and  y  as  the  new  variables.  What  is  essential 
in  the  method  is  the  substitution,  in  place  of  the  original  vari- 
ables X  and  y,  of  a  new  system  of  variables,  consisting  of  one 
yariable  of  the  old  system,  and  of  the  ratio  which  is  borne 
to  it  by  the  other  variable  of  that  system. 

Ex.    It  is  required  to  integrate  the  equation 
{x--^{xt/)'-y}dx  +  ^{xt/)di/  =  0, 
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by  tbie  direct  applicatkm  of  (18).    Her^  «  » 1, 
JIf  =  a?  -  V(ay)  ~y  =  a^  {1  -  VW  -  W> 

Thus  we  have 

^  (v)  =  1  —  «*  —  r, 

and  (18)  gives 

loga?+   — n; i=(X 

To  effect  the  integration  in  the  second  term,  let  v  =  t\ 

v^dv  f       2fdt 


f        v^dv  r       2fdt 


Then    .         .  - . .      ■      ^     f 


^    +flog(l-0+ilog(l  +  <) 


l-< 


=  j-^  +  log(l-0+ilog(l-O. 


Hence  finally,  replacing  ^  by  ^ , 


■T^--T  +  log(a:*-y*)  +  ilog(a;-y)=  G. 


9»    The  equation 

(aa?  +  5y  +  c)&j+(a'a;  +  J'y  +  c)(?y  =  0 (19) 

may  be  rendered  homogeneous,  either  first  by  assuming 

and  properly  determining  a  and  ^ ;  or  secondly  by  assuming 

fl«  +  6y 4- c »a?',    ax-k-Vy  +  c'  =y . 
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The  first  transfbnsmtion  gives 
whence  if  a  and  fi  be  determined  by  the  conditions 

we  shall  have  the  homogeneous  equation 

{ax*  4-  hy')  dx  +  (a V  +  Vy*)  dy'  *  0. 

Making  then  y  =  t^'  we  find 

dx'           {a'+Vv)dv       _  .    . 

a.'Ta+(64-a>  +  JV"" ^    ^' 

which  is  directly  integrable. 

The  second  transformation  gives 

adx  +  hdy  =  dx'j 
ddx  +  Vdy  =  dy\ 

whence  determining  dx  and  dy^  the  proposed  equation  assumes 
the  homogeneous  form 

(ftV-ay)  (&'-(&»' --ay  Vy«0, 

Both  these  transformations  fail  if  oft'—  dh  =0.  But  in  this 
case,  since  6'= — ,  the  proposed  equation  may  be  expressed 
in  the  form 

(oaj-f  6y+c)diB4- —  (ooj-f  iy-f-TJ^^y^O, 

and  the  variables  will  be  separated  if  we  assume  oo;  +  iy  =  2?, 
and  then  adopt  either  z  and  xot  z  and  y  as  the  new  variables. 

These  transformations  are  linear,  and  by  one  of  the  two 
the  proposed  equation  is  usually  solved. 
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10.    The  linear  differential  equation  of  the  first  order  and 
degree 

l+^i'"^- r-^"^' 

P  and  Q  being  functions  of  a;,  admits  of  being  solved.  When 
^  =  0  the  solution  is  obtained  by  separating  the  variables ; 
and  when  Q  is  not  equal  to  0,  a  solution  may  be  founded 
upon  that  of  the  previous  and  simpler  case. 

It  must  be  ol^served  that  the  linear  equation  (21),  when 
reduced  to  the  form 

(iV-C)^  +  c?y  =  0, 

falls  under  the  general  type,  Mdx  +  Ndy  =  0. 

1st,  When  ^  =  0,  we  have 
Dividing  by  y,  in  order  to  separate  the  variables 

y 


Therefore,  log  y  =  —  I  Pdx  +  c,  wTiich  gives 


y  -  ^fPdx^ 

=  (7€-/^*' (22), 

C  being  an  arbitrary  constant  substituted  for  ^.  It  has  been 
abeady  observed  that  a  function  of  an  arbitrary  constant  is 
itself  an  arbitrary  constant ;  see  Art.  6. 

2ndly,  To  solve  the  linear  equation  (21)  when  Q  is  not  equal 
to  0,  let  us  assign  to  the  solution  the  general  form  (22)  above 
obtained,  but  suppose  C  to  be  no  longer  a  constant  but  a  new 
variable  quantity — an  unknown  function  of  a?,  which  must  be 
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determined  in  accordance  ■with  the  new  conditions  to  wliicli 
the  solution  must  be  subject 

Subatitating  then  the  above  expression  for  y  in  (21),  and 
observing  that,  since  G  is  now  variable,  we  have 


dx 

d 
'di 

«.v»,.g, 

there  resalta 

f^-=< 

Hunce 

S  =  '-«- 

Therefore 


C=U~ 


r.  being  an  arbitrary  constant.     Substituting  this  generalized 
value  of  C  in  (22),  we  have  finally 


-{j.l'-^Q.lc^ 


..(23). 


the  solution  required. 

It  will  be  observed  that  if  ^=0,   the  above  solution  is 
reduced  to  the  form  (22)  before  obtained. 

Tlie  method  of  generalizing  a  solution  above  exemplified  ia 
called  the  method  of  the  variation  of  paramelers,  the  term 

Cranicter,  by  an  extension  of  its  use  in  the  conic  sections, 
ing  applied  to  denote  the  arbitrary  constants  of  the  solution 
of  K  differential  equation.  It  is  only,  however,  in  certain 
thxa  that  this  method  is  snccessful.  It  is  always  legitimate 
Ii>  endeavour  to  adapt  a  solution  to  wider  conditions  by  a 
Iran sforraat ion,  which,  like  the  above,  only  introduces  a  new 
variable  instead  of  an  old  one,  or  a  new  and  adequate  sj'stem 
of  variables  in  the  room  of  a  former  system.  But  it  is  not 
nlways  that  the  equations  thus  obtained  are,  as  in  the  above 
"■xample,  easier  of  solution  than  those  of  which  they  take  the 
place. 
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E..,.  Given    |--^  =  (^  +  ,).. 

Here        ■P=^i.    Q  =  {x  +  \)\ 

Hence   jP<fe=«- 2  log  («  +  !),  e/'*^(»  +  l)-». 

Jc^'"  (?&! = |(a;  + 1)  (for  =  ^±^*  +  c. 
Therefore        y={x  + 1)»  |^^^*  +  cl . 

Ex.2.    Given    g--^  =  e-(.  +  ir. 

Here  we  find         \Pdx  =  —  n  log  (a;  + 1) , 

€/"«=  (a;  + 1)-*, 

Therefore  y  =  (a:  +  1)**  (e*  +  c) . 

11.    Equations  of  the  form 

P  and  Q  being  functions  of  a;,  are  reducible  to  a  linear  form, 
t'or,  dividing  by  y",  we  have 

Now  let  y*""  =  Zy  then 

1  ^dy         \      dz 

whence  y  |  = 

80  that  the  equation  becomes 
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1  ^^  -n  y^ 

dz 

or    _  +  (i-n)i%j  =  (l-n)(2, 
which  is  linear. 

Ex     Given  ^  +  -^=^i^±^* 
Here,  dividing  by  2^,  we  have 

„-.<?y-,   y-*  ^    (a?+i)' 

and,  assuming  ^~*  =  2, 


_i^     _a___(a-fl)' 

f-2-4^  =  («  +  !)•. 

The  solution  of  this  equation,  which  is  identical  in  form  with 
that  of  Ex.  1,  is 

whence  ^^1      2      +^(^  +  1)7   • 


QmjeraL  solution  by  development. 

12.  In  the  earlier  portion  of  this  Chapter  it  was  esta- 
blished, by  considerations  founded  upon  the  nature  and  inter- 
pretation of  the  equation 

Mdx-{-Ndy=^0^ 

that  it  implied  the  existence  of  a  primitive  equation  between 
»,  y,  and  an  arbitrary  constant.  The  examples  of  finite  solu- 
tion which  have  been  given  above,  illustrate  this  truth.    But 
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a  farther  and  more  complete  illustration  is  afforded  by  the 
presence  of  an  arbitrary  constant  in  the  general  integral  of 
the  equation,  as  developed  in  the  form  of  a  series  by  Taylor's 
theorem.    This  mode  of  solution  we  now  proceed  to  exhibit. 

From  the  given  equation  we  have 

dy  ^      M 

the  second  member  of  which,  being  a  function  of  x  and  y,  may 
be  represented  by  ^  (a,  y).    Thus  we  may  write 

|=/.(x,y).......... (24). 

And  differentiating  this  equation 

d'y^df.jx^y)  ^  df,{x,y)  dy 
da?  dx  dy       dx 

^df,{x,y)     df,{x,y) 

^~^      dy      -^^^^'2^^' 

the  second  member  of  which,  being  a  function  of  x  and  y, 
may  be  represented  by  j^(aj,  y).  Thus  we  have,  as  a  conse- 
quence of  (24), 

§=/.(«'.  2^) (25). 

Repeating  on  this  equation  the  above  process  of  differentiation 
ana  substitution,  we  have 

S  =/.(-' 2^) (26), 

wherein 

And,  continuing  thus  to  repeat  the  same  operation,  we  obtain 
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a  series  of  equations  determining  the  successive  differential 
coefficients  of  y,  in  tte  form 

2=/-(-j) p'). 

the  dependence  of  f^ix,  y)  upon  f^,  {x,  y),   and  hence  ulti- 
mately upon /j  (a;,  y),  being  determined  by  the  general  equa- 


fMv) 


fM  y) (28)- 


Hence  jWand  .^  being  given,  the  expressions  for 

dy     d''y 

dx '   dx' '  " '  I 

*re  implicitly  given  also.  I 

Now  -r- ,  -ri  .  &c.  determine  the  coeiEcients  of  the  several 
ax  dx 
terms  after  the  first  in  the  development  of  y  in  ascending 
powers  of  X,  by  Taylor's  theorem,  or  more  generally  in  as- 
cending powers  of  x  —  x^,  where  a:„  is  a  particular  value  of  a;. 
Leaving  that  first  term  arbitrary,  the  aevelopraent  ia  thus 
Been  to  be  possible,  and  the  result,  while  constituting  the 
general  integral  of  the  given  differential  equation,  shews  that 
that  integral  involves  an  arbitrary  constant. 

Actually  to  obtain  the  development,  let  0  (a:)  represent  the 
general  value  of  y,  and  let  y„  bo  the  particular  value  of  y 
corresponding  to  some  particular  and  definite  value,  x^,  of  j 
the  variable  x.     Then,  writing  (^  (ic)  in  the  form 

^[x^  +  x—  ar„), 

we  have,  by  Taylor's  theorem, 


fc>=*W  +  *'k)C«=-^^+0"W^ 


)-&C....(29). 


t  ^{x^  ia  what  y  becomes  when  x 
pi„,fWi.wh..#M,i.e,| 


i*'W-/;(«..yJi'y  (24)- 


x^.    Hence  ^  (arj  = 

becomes  when  x  = 

In  like  manner  ^"(irj  ia 
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what  j4  becomes  when  a;  =  a;,,  and  is  therefore  equal  to 
/«(^e>  2/0)-  Determining  thus  the  successive  coefficients  of 
(29),  we  have  finally 

y=y.+X(»^..y.)(^-«.)+/.(«..jJ*^^+&c....(30),-- 

which  is  the  general  integral. 

If  we  assume  a-,  =  0,  and  represent  the  corresponding  value 
of  y  by  c,  we  have 


Should  however  any  of  the  coefficieuta  in  this  development 
become  infinite  we  must  revert  to  the  previous  form,  and  give 
to  x,  such  a  value  as  will  render  the  coefficients  finite,  and 
therefore  justify  the  application  of  Taylor's  theorem. 

Virtually  the  integral  (30)  involves  like  (31)  only  one  arbi- 
trary constant.  For  in  applying  it  we  are  supposed  to  give 
to  a;„  a  definite  value,  and  this  being  done  the  conTSponding 
arbitrary  value  of  y^  constitutes  the  single  arbitrary  constant 
of  the  solution. 


EXEKCISES. 

.     Integrate  the  differential  equations  : 

(1)  {\  +  x)ydx-v{S-y)xdy  =  Q. 

(2)  {j/'  +  xf)dx+{x^-yx')dy^^. 

(3)  xy{\-^a^)dy-{\  +  f)d^  =  0. 

(4)  {l  +  y^)dx-\y+^{\+y')]{l  +  x')^i 
{a)  sin  X  cos  ydx  —  cos  x  sin  ydy  =  0. 

(6)  sec' a;  tan  ydx  +  sec'y  tan  xdy  =  0. 
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2.  Dififerent  processes  of  solution  present  the  primitive  of 
a  differential  equation  under  the  following  different  forms,  viz. 

tan""*  (a;  +  y)  +  tan"*  (aJ  —  y)  =  c, 

Are  these  results  accordant  ? 

3.  Integrate  the  homogeneous  equations : 

(1)  (y-aj)e?y+3^&?  =  0. 

(2)  {2V(a?y)-a4^+^^=«0- 

(3)  xdy  —  ydx  —  *J  [a? -{- rf)  dx  =  0, 

(4)  (a?  — y  cos«^)c&j  +  a?  cos*-rfy  =  0* 

(5)  (8y  +  Ipa?)  db  +  (5y  +  7a)  <%  =  0. 

4.  Integrate  the  equations : 

(1)  (2a?-y+l)daj+(2y-a?-l)rfy  =  0. 

(2)  (3y-7aj  +  7)<fo+(7y-3aj  +  3)e?y  =  0; 

the  former  as  an  exact  differential  equation,  the  latter  by  re- 
duction to  a  homogeneous  form* 

5.  Explain  what  is  meant  bj  variation  of  parameters,  and, 
liaving  integrated  the  equation  a;  -f^  —  ay  =*  0^  deduee  by  that 

method  the  solution  of  the  equation  a:  nr  ~  ^y  =  ^  +  !• 

6.  Integrate,  by  the  direct  application  of  (23)  the  linear 
equations, 


(2)  x{l^a?)^£  +  {2a?--l)y=ax\ 

i^\  ^y .      y     _a?+V(i"g^') 
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,,.  dy  ,  sin 2a? 

(4)         ^+y«>8» — 2-, 

(5)  (l  +  a!»)^  +  y  =  taii-a^ 

7.    Shew  that  the  solution  of  the  geneiial  linear  equation 
<+Py=Q  may  be  expressed  in  the  form 

Q 


y^^-tf"'(C-\-^ef"'df^, 


8.  Shew  that,  ^  (x)  being  any  function  of  x,  the  solution  of 
the  linear  equation 

^-yf(«)  =  *(a>)f(«), 

wiUbey=««'''-^(a!)-l. 

9.  Shew  that  if  in  the  linear  equation  ^+Py=^Q  we 

represent  -p-  by  ^,  and  then,  diflferentiating  and  eliminating 

y,  form  a  differential  equation  between  j?  and  a:,  that  equation 
will  also  be  linear, 

10.  Integrate  the  differential  equations : 

(1)  {l-a?)^'-xz^axz\ 

(2)  32»^-a2;»  =  a;  +  l. 

dz 

(3)  ^  +  ^^-^  "  2aaj'«'. 

dz 

(4)  X  +  ^  ^^®  a:  =  »*•  sin  2a?. 

(5)  i»^  +  3^  =  y'loga?. 


(    47    ) 


CHAPTER  III. 


:ACT  DIFFEEENTIAL   EQUATIONS   OF   THE   FIRST  DEQREE. 


As  the  cases  considered  in  the  previoua  Chapter  under 
which  the  equation  Mdx  +  Ndy  =  0  ia  integrable  by  the  sepa- 
ration of  the  variables,  are  but  a  small  number  of  the  casea 
iu  which  a  solution  expressible  in  finite  terms  exists,  Analysts 
have  engaged  in  a  more  fundamental  inquiry  of  which  the 
following  are  the  objects,  viz. 

Ist,  To  ascertain  under  what  conditions  the  equation 
Mdx  +  Ndy  =  a 
is  derived  by  immediate  differentiation  from  a  primitive  of 
llie  form  f{x,  y)  =  c,   and  how,  when   those  conditions  are 
satisfied,  the  pmnitive  may  be  foujid. 

2ndly,  To  ascertain  whether,  when  those  conditions  are  not 
satisfied,  it  is  possible  to  discover  a  factor  by  which  the  equa- 
tion Mdj:  +  Ndj/  =  0  being  multiplied,  its  iirst  member  will 
Ijccome  an  exact  differential. 

These  inquiries  will  form  the  subject  of  this  and  the  follow- 
ing Chapter. 

iPBOr.  I.  The  one  necessary  and  sufficient  condition  under  1 
■tcA  the  firat  member  of  the  equation  Mdx  +  Ndy  =  0  ts  aq  I 
*  differential  ia 

dM    dN 


djs" 


..(1). 


Ijjt  it  "be  considered  in  the  first  place  what  ia  meant  by  the   I 
■pposition  that  Mdx  +  Ndy  is  an  exact  differential.     It  is 
■flutt  M  and  N  are  partial  differential  coefficients  with  i-capect  J 


T 
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to  X  and  y, — that  there  exists  some  iiinction  V,  such  that 

S=^ (^). 


..(3). 


Any  relation  between  M  and  N  which  we  can  derive  inde- 
pendently of  the  form  of  V  from  the  above  equations  will  be 
a  necessary  condition  of  Jl/(ic  H-Ay^  being  an  exact  differential. 
And  conversely,  any  relation  between  AT  and  N  which  suffices 
to  enable  us  to  discover  a  function  V  actually  satisfying  the 
above  equations  (2),  (3),  will  be  a  sufficient  condition  of 
Mdx  +  Ndy  being  an  exact  differential.  And  if  the  same 
condition  should  present  itself  in  both  cases,  it  will  be  both 
necessary  and  sufficient. 

Differentiating  (2)  with  respect  to  y,  and  (3)  with  respect 
to  X,  we  have 

dydx      dy  '     dxdy      dx 

But  the  first  members  of  these  equations  being,  by  a  known 
theorem  of  the  Differential  Calculus,  equal,  we  have 

dM     dN  ,.. 

■^  =  ^ ^^'- 

This,  therefore,  is  a  necessary  condition  of  Mdx  +  Ndy  being 
an  exact  differential.  It  is  also,  as  will  next  be  shewn,  a 
sufficient  condition. 

In  the  first  place  the  function  V,  if  such  exist,  must  satisfy 
the  equation  (2). 

Integrating  this  equation  relatively  to  x  alone  {since  the 
dV 
differentiation  in  -t—  is  relative  to  x  alone),  we  have 


r=J3i 


■-(6),        j 
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C  being  a  quantity  which  is  constant  relatively  to  x,  so  that 

-^=0.    Hence,  though  G  does  not  vary  with  a?,  it  may  vary 

with  y,  and  there  is  nothing  to  limit  the  manner  of  its  varia- 
tion. It  is  therefore  an  arbitrary  function  of  y,  and  we  may 
write 


'^JMdx-^^ijf) (7). 


This  is  the  most  general  form  of  Fas  a  function  of  a?  and  y, 
which  satisfies  the  equation  (2). 

In  the  second  place  Fmust  satisfy  the  equation  (3).  Sub- 
stituting in  that  equation  the  value  of  V  given  in  (7),  we 
have 

djMdx  ^  #Cy)^jr 
dy  dy 

Therefore  d^^^^dJMdx^ 

dy  dy 

Whence  4>{y)  ^^{n-&^  dy^  0 (8), 

C  being  simply  an  arbitrary  constant,  since,  as  the  constant 
of  integration  with  respect  to  y  it  cannot  contain  y,  and  as 
part  of  the  expression  for  ^(y)  it  cannot  contain  a?. 

Now  the  integration  in  the  second  member  is  theoretically 
possible  (though  its  expression  in  finite  terms  may  not  be 

possible)  if  the  coefficient  of  dy^  viz.  N — ^—^ —  ,  is  a  function 

of  y  only,  i.  e.  if  its  difierential  coefficient  with  respect  to  x 
is  0.    Expressing  this  condition,  we  have 

dN     d  djMdx  ^  .  . 

dx     dx     dy     ""    ' ^  '* 

^  d  djMdx  _  d    dJMdx 

dx     dy        dy      dx 

^dM 

dy  ' 

B.D.E.  4 
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Thus  the  condition  (9)  becomes 

^_*^=o...: (10). 

ax      ay 

This  then  is  a  sufficient,  as  it  has  before  been  shewn  to 
be  a  necessary  condition  of  Mdx  +  Ndy  being  an  exact  diffe- 
rential. 

The  substitution  in  (7)  of  the  value  of  ^  {y)  found  in  (8) 
gives 

V=JMdx+f{N-^)dy+  a (11). 

Finally,  supposing  still  the  condition  (10)  satisfied,  the 
solution  of  the  equation  Mdx  +  Ndy  =  0  will  be 

JMda:+j(N-  ^) d^=  C (12). 

2.  The  practical  rule  to.  which  the  above  investigation 
leads  is  the  following. 

To  solve  the  equation  Mdx  +  Ndy  =  0  when  its  first  mem- 
ber is  an  exact  diflferential,  integrate  Mdx  with  respect  to  a:, 
regarding  y  as  constant,  and  adding,  instead  of  an  arbitrary 
constant,  an  arbitrary  function  of  y,  which  must  afterwards  be 
determined  by  the  condition  that  the  differential  coefficient  of 
the  sum  with  respect  to  y  shall  be  equal  to  N.  Then  that 
sum  equated  to  an  arbitrary  constant  will  be  the  solution 
required. 

Ex.  1.    Given  {x^  -  ixy  -  2/)  dx  +  {y^  -  ixy  -  2a?')  dy  =  0. 
Here  M=x^—  Axy  —  2^  and  N=y^-'  Axy  —  2a;',  whence 

dy  "  dx"^  ^' 

and  the  first  member  of  the  given  equation  is  an  exact  diffe- 
rential. 
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Now  \Mdx^  -^ - 2a?y - 2y'x  +  ^ (t/) (1), 

the  arbitraiT  function  <}>  {y)  occupying,  according  to  the  rule, 
the  place  oi  the  constant  of  integration.  To  determine  ^{y), 
we  nave 

d  (a?  1 

Whence  ^=y\ 

Substituting  this  value  in  the  second  member  of  (1),  and 
equating  the  result  to  an  arbitrary  constant,  we  have 

^-2x'y-2fx  +  ^  =  C, 
the  solution  required. 

•    Ex.2.    Given        ,/  »T    »x+|l-   /tJ',    2xh— =<>• 

Here    M=   .,  }.    ,. .    N=-  "^ 


Hence  we  find 

dM^      -y      ^dN 

To  obtain  the  complete  integral  we  will  on  this  occasion 
employ  directly  the  general  form  of  solution  (12).    We  have 

^Mdx  =  log  {x  +  V(^'  +  3^')}, 

Hence  N--j-j  Mdx  =  0,  so  that  (12)  gives  simply 

log{aj  +  V(«"  +  3^')l  =  <?« 

4—2 
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Substituting  log  C  for  c,  and  tlien  freeing  tlie  equation  from 
logarithmic  signs  and  from  radicals,  we  have 

f=C^-2Cx. 

3.  "We  may  in  many  cases  either  dispense  with  the  appli- 
cation of  the  criterion  {!),  or  greatly  Bimplify  its  application, 
by  attending  to  the  two  following  principles,  viz. 

Isf,  If  Mdx-\-Nili/  can  he  divided  into  two  portions,  one 
of  which  is  manifestly  an  exact  differential,  it  suffices  to  ascer- 
tain whether  the  other  is  such. 

2ndly,  If  Mdx  +  Nd;f,  or  tliat  portion  of  it  which,  according 
to  the  above  principle,  it  may  suffice  to  examine,  can  be  re- 
solved into  two  factors,  one  of  which  is  manifestly  the  exact 
differential  of  a  function  of  x  and  y,  which  we  will  represent 
by  «,  then  when  the  other  factor  is  expressible  as  a  function 
ot  M,  we  shall  have  an  expression  of  the  ioi-mf(u)du  which  is 
necessarily  an  exact  differential. 

Ex.   Given  J  a; +-7-5 — -Jtdx-\-\y ~ ^Ky  =  0. 

This  equation  may  be  expressed  in  the  form 

Now,  xdx+ydy  being  an  exact  differential,  it  suffices  to  ex- 
amine whether  the  term  -^  ,,  , — J;,  is  such  also. 

This  term  may  be  expressed  in  the  form  of  the  product 
y  ydx  —  ady 

V(y-^)  2/" 

the  second  factor  of  whicli  is  the  differential  of  -  .     If  we 

make  -  =  u  the  product  assumes  the  form  -,■  -  ■  ■  -;■. ,  which  is 
the  differential  of  sin""!/. 
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The  complete  primitive  is  tlierefore 

2  y 

4.  The  converse  form  of  the  property  last  noticed  is  of 
sofficient  importance  to  be  stated  as  a  distinct  propositioni 
namelj. 

Prop.  II.  If  TJ  and  u  be  functions  of  x  and  y,  and  JJdu  be 
an  exact  differential|  then  Z/will  be  a  function  oiu. 

For  TJdu  =  TJ-T-  dx  +  U-j-  dy. 

Hence  the  second  member  being  an  exact  differential  we 
have  by  Prop.  i. 

ay\     ax  J     ax\     ay  J 

,       -  dUdu     dUdu 

therefore  -7-  j y  3"  =  ^* 

dy  dx     dx  ay 

Therefore,  by  the  proposition  in  the  first  Article  of  the  second 
Chapter,  U  will  be  a  function  of  u. 


EXERCISES. 

1.  (af+Sxy')dx+  {f+Za?y)  dy^O. 

2.  (l  +  g)rfa:-2|c?y  =  0. 
2xdx  ,  /I      Sa?\ 


3.  ?^+(i.-^.,=o. 

6.    ^{a?+i^  +  '2x)dx  +  2ye'dy  =  0. 
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7.  {n  COS  {nx  +  my)  —  m  sin  {mx  +  nt/)}dx 

+  {m  cos  {nx  +  my)  —  n  sin  {mx  +  ny) }  rfy  =  0. 

8.  Shew,  without  applying  the  criterion,  that  the  follow- 
ing are  exact  differentials,  viz. 

xdx'\-ydy      ydx-xdy  _ 

'        (l  +  aj«  +  y»)*        a^^y" 
-  « 

9.  Integrate  the  above  equations. 

10.  Integrate  the  equation  — f/r^—ii ^■  ocf'^dx  -  0, 

distinguishing  between  the  different  cases  which  present  them- 
selves according,  1st,  as  b  and  c  are  of  the  same  or  of  opposite 
signs;  2ndly,  as  a  is  equal  to,  or  not  equal  to,  0. 

11.  Shew  by  the  criterioji  that  the  expression 

^Q'^dx  +  ylr^^dy 

is  generally  an  exact  differential,  and  exhibit  the  functional 

r  , .  ,    dM      J  dN 

forms  which  -7-  and  -y-  assume. 

ay  ax 


Xi 


\ 
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CHAPTER.  lY. 


OS  TUE   INTEGBATIXG  FACTORS   OF  THE   DIFFERENTIAL 

EQUATION  Mdx  +  Ndi/^0. 


1.  The  first  member  of  the  equation  Mdx  +  N'dff  =  0  not 
being  necesaarily  an  exact  diiFerential,  analysts  have  sought 
10  render  it  such  by  multiplying  the  equation  by  a  properly 
Jetermiued  factor. 

Thns  the  first  member  of  the  equation 

(1  +  t/^dx  +  xydy  =  0 

is  not  an  exact  differential,  since  it  does  not  satisfy  the  con- 

ilition    -^  =  -;-  ,  but  it  becomes  an  exact  differential  if  the 

ay      ax 
iquatioii  be  mnltiplied  by  2x,  and  its  integration,  which  then 
kconiea  possible,  leads  to  the  priniitive  equation 

The  multiplier  2x  is  termed  an  integrating  factor, 

We  propose  in  this  Chapter  to  demonstrate  that  integrating 
factors  of  the  equation  Mdx+  Ndy  =  (i  always  exist,  to  in- 
Te9ti{;ate  some  of  their  properties  and  relations,  and  to  shew 
liow  in  certain  cases  integrating  factors  may  be  discovered. 
To  complete  this  subject  we  shall,  iu  the  next  following 
Chapter,  investigate  a  partial  differential  equation,  upon  the 
solution  of  which  their  general  determination  depends,  and 
aliall  examine  some  of  the  conditions  under  which  the  solu- 
tioQ  of  that  equation  is  possible.. 


I 
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2.     To  every  differential  equation  of  the  form 

Mdx  +  Ndy  =  0, 

pertains  an  infinite  number  of  integrating  factors,  all  of  whicli 
are  included  under  a  single  functional  expression. 

It  haa  been  shewn,  Chap.  II.  Art.  2,  that  the  above  equa- 
tion always  iuvolves  the  existence  of  a  complete  primitive  of 
the  form 

^i^,y)  =  c  (1). 

Differentiating  the  last  equation,  we  have 

^■^  i^,  y)  J.  ^-^  {^-  y)  ^  ^ 


dj> 


dx 


•(2) 


as  the  value  of  -r-  furnished  by 


The  value  of  -^  determined  as  a  function  of  x  and  y  from 
dx  •' 

this  equation  must  be  the 

the  given  differential  equation  expressed  in  the  form 

Ilence  eliminating  -j-  between  these  equations  we  have 


d-^  {x,  y)      d-yjr  {x,  y) 


dx 

IT 


du 

N 


Let  (L  be  the  value  of  each  of  these  ratios,  then 
d"^  {x,  y)  ^      „       rf^  {x,  y)  _ 
dx  dy 


^  =  fiN. 


Aa  fiM  and  /iN  are  therefore  the  partial  differential  co- 
efEcienta  with  respect  to  x  and  y  of  the  same  function  if^  ix,y), 
the  expression  fC3fdx  +  fiNdy  ivill  be  an  exact  differential. 
Thus  Mdx  +  Ndy  is  always  suaceptible  of  being  made  an 
esact  differential  by  a  factor  ^ 
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3.  The  form  of  the  complete  primitive  is  however  without 
gain  or  loss  of  generality  susceptible  of  variation.  Thus  the 
primitive  ar"  (1  +  y)  =  c,  Art.  1,  might,  without  becoming  mora 
or  less  general,  be  presented  in  the  forma 

8in{i*(l+/))=c„  \og{a^{l  +  f)}  =  c„ 
or  in  the  functional  form /{a:' (1  +y')}  =  c,  where  e,  c„  c,  a 
arbitrary  constants.  And  generally  a  complete  primitive  ex- 
pressed in  the  form  V=  c  may  be  expressed  also  in  the  form 
/( V)  =  c,  f{  V)  denoting  any  function  of  V.  These  variations 
in  the  form  of  the  complete  primitive  imply  corresponding 
variations  in  the  form  of  the  integrating  factor,  a  special  deter- 
mination of  which  has  already  been  given,  Ait,  1. 

To  investigate   the   general   form   under  which  all   such 
special   determinations   are   included,   let   us   suppose  ft  to    ' 
be   a   particolar  integrating   factor  of  Mdx  +  Nay,   and  let 
fiMcLe  +  i^Ndy  be  t!ie  exact  diiferential  of  a  function  -^  {x,  y). 
Tlien  representing  for  the  present  i/r  [x,  y)  by  v,  we  have 
fi.Mdx  +  fLNdy  =  do. 

Multiply  this  equation  by/{u),an  arbitrary  function  of  w;  such 
being,  by  Art.  4,  Chap.  ii[.,  the  general  fonn  of  a  factor 
whicli  will  render  the  second  member  an  exact  dLEferential. 
Ti\'e  Lave 

Xow  the  second  member  of  this  equation  being  an  exact  dif- 
ferential the  tirst  is  so  also.  As  moreover  the  first  member  of 
tlie  above  equation  can  only  become  an  exact  differential 
Hmaltancouflly  with  the  second,  the  factor  fifiy)  ia  the" 
general  form  of  a  factor  which  renders  Mdx  +  Ndy  an  exact 
differential,  | 

We  may  express  the  above  result  in  the  following  theorem. 

Jf  [i.  he  an  integrating  fiictor  of  tTie  equation  Mdx  +  Ndy  =  0, 
and  ifv  =  c  be  tlie  complete  primitive  obtained  by  multiplying 
the  equation  iy  that  factor  and  integrating,  then  f^f{v)  will  be 
the  laical  form  of  all  the  integrating  factors  of  the  equation. 

Furlheniiore,/(r)  being;  an  arbitrary  function  of  v,  the  nnm- 
bet  of  such  factors  ia  infinite. 
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Ex.     Tlie  equation 

{x'y  -  2^')  dx  +  [y'x  -  2a^)  dy  =  Q, 
becomes  intcgraUe  on  multLplying  it  by  the  factor  (—  1 ,  tlie 
actual  solution  thus  obtained  being 


Hence  the  general  form  of  the  integrating  factor  of  the  equa- 
tion is 

ay -^  (?+!)■ 

4.  From  the  typical  form  of  the  integrating  factor  of  the 
equation  Mdx  +  Ndu  =  0,  it  follows  that  if  we  know  two  par- 
ticular integrating  lactora  of  the  equation,  the  solution  may  be 
inferred  without  integration. 

Por  ^  being  one  of  the  factors  given,  the  otlier  must  bo  of 
the  form  ftf{v).  If  we  determine  their  ratio  by  division  and 
equate  the  result  to  an  arbitrary  constant  we  aliall  have 

/W-o, 
which,  from  what  has  been  said  in  the  preceding  Ai'ticle,  is  a 
form  of  the  complete  primitive. 

5.  It  has  been  observed,  Art.  1,  that  the  discovery  of  an 
integrating  factor  of  the  differential  equation  ^fdx  +  Ndi/  =  0 
generally  depends  on  the  solution  of  another  differential  equa- 
tion, but  there  are  some  cases  iu  which  it  presents  itself  on  in- 
spection.    The  equation 

i^!/'  -i-yjdx-  xdy  =  0, 

becomes  integrablc  on  being  multiplied  by  the  factor  —, ,  and 

ce  suggested  if  we  plac 

ifxdx  +  ydx  —  ady  =  0. 


this  factor  is  at  once  suggested  if  we  place  the  equation 
the  form 


M 
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BTe  could  thus,  also  by  inspection,  assigii  the  integrating 
lectors  of  any  eq^uation  of  tlie  forirt 

fix  +  ^  (a;)  ijjdx  -  xdy)  =  0, 

and  many  other  forms  will  readily  suggest  themselves.  The 
following  analysis  will  however  lead  to  results  of  greater 
generality  and  importance. 


Special  Determinatioiia  of  Integrating  Factors, 

6.     Whatever  may  be  the  conatitution  of  the  functions  M  \ 
and  Nv/e,  have  identically 

lience, 

Milj:-\-Ndy  =  ^  Umx^Nij)  dlo^xy  +  {Mx-Ny)  d\og-\  (1).  • 

The  functions  Mx  +  Ny  smiMx  —  Ny  appear  in  the  second   ' 
tnirmber  of  this  equation  as  tlie  coefficients  of  exact  differ- 
'-Titialfl.     And  upon  the  nature  and  relations  of  these  iunctions 
ilie  inquiry  will  now  depend.  ' 

Whatever  may  be  the  constitution  of  Jf  and  .Y  some  one, 
;iinl  only  one,  of  the  following  cases  will  present  itself. 
Either  the  functions  Mx  +  Ny  and  Mx  —  Ny  will  be  both 
I'ieotically  equal  to  0,  or  one  of  them  will  be  so  and  not  the  l 
■liiur, or  neitherof  them  will  be  identically  equal  to  0,  These . 
'^L-'cs  we  will  separately  consider. 

]Bt.  The  case  of  Mx  +  Ny  and  Mx  —  Ny  being  both  iden- 
tically equal  to  0  may  be  dismissed,  as  it  would  involve  the 
iDppoaition  that  ilf  and  ^are  each  identically  equal  to  0. 
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2ndly.  Suppose  that  one  of  the  functions  Mx  +  Ny  and 
Mx  —  Ny  ia  identically  equal  to  0  and  not  the  other,  and  first 
let  Mx  +  ^  be  identically  equal  to  0,  then  (l)  becomes 

Mdx  +  Ndy  =  ^  {Mx  -  Ny)  t^  log  - ; 

whence  dividing  by  Mx  —  Nif, 

Mx-Ny        ^         °y 

Now  the  second  member  being  an  exact  differential  the  first 
member  ia  also  one.     In  this  case  then  Mdx  +  Ndy  is  made 

an  exact  differential  by  the  factor  -^ -^  ,    By  parallel 

reasoning  it  follows  that  if  Mx  -Ny  ia  identically  equal  to  0 
and  not  Mx  +  Ny,  an  integrating  foctor  of  Mdx  +  Ndf/  will 

be 


fl 


y  wuX    I 


Mx  +  Ny' 

And  thus  we  are  led  to  the  following  theorem. 

TiiEOREM,  If  one  only  of  the  functions  Mx+Ny  and 
Mx  —  Ny  is  identically  equal  to  0,  the  reciprocal  of  the  other 
f auction  will  be  an  integrating  factor  of  the  equation 

Mdx -k- Ndy  =  0. 

3rdly.  Let  neither  of  the  functions  Mx  +  Ny  and  Mx  —  Ny 
be  identically  equal  to  0.  Then  first  dividmg  the  funda- 
mental equation  (I)  by  Mx  +  Ny,  we  have 

Mdx  +  Ndy      ,  ,,  ,Mx  —  Ny  ,,      x       ,„. 

^jj^-idloB^J  +  lj^^^log-...  (3). 

Now,  by  Art.  3,  Chap.  III.  the  second  member  of  the 
above  equation  becomes  an  exact  differential  (its  first  term 

being  already  such)  if  , ,— -  y  '^  *  function  of  log  - ;  there- 
fore if  it  is  a  function  of  -  ;  therefore  if  it  is  a  homogeneous 
function  of  as  and  y  of  the  degree  0,  for  the  typical  fon^^f 


d  fonntf    I 
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such  a  function  is  <^[-);  tberefore,  finally,  if  J/ nntl  A' are 

homogeneous  functions  of  x  and  y  of  a  common  degree.  For 
let  M  and  N  be  homogeneous  and  of  the  «'"  degree.  Then 
Mx  —  Ny  and  Mx  +  Ny  are  each  of  the  degree  n+  1,   and 

— ^  is  of  the  degree  0.    Thus  .^and  N  being  homogeneous 

fanctions  of  the  n"*  degree,  the  second  member,  and  therefore 
the  6rst  member  of  (3),  is  an  exact  differential. 

From  this  conclusion,  combined  with  the  previous  one,  we 
arrive  at  the  following  theorem. 

Theorem.    The  equation  Mdx  +  Ndy  =  0  when  homogeneoia 
\lx  +  Nff  ia 

-rr-  is  an  integrating 
factor. 

Always  then  the  liomogeneoua  equation  JH(fj!  +  ^%  =  0  is 
integrabie  either  by  the  factor  ■:,■■       i^  ,   or  by  the 
1 

In  the  second  place,  dividing  tbe  fundamental  equation  (1) 
by  ^fx—N^/,  we  have 


I     jacw 


k 


Mdx  +  Uds     ./Mn  +  Ny  «\ 


of  which  the  second  member,   and  therefore  also  the  first 

member,  becomes  an  exact  differential  if  ^-i^ r-f-  is  a  func- 

tjlx  —  J\r/ 
of  log  J^;  therefore  if  it  is  a  function  of  xy;  therefore, 
ly,  if  M  and  A'  arc  of  the  respective  fonns 


U-F,{scs)y,   N-F,(xy)x; 
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since  this  supposition  would  give 

Mx  +  Ny  _F^  {xy)  +F^{xy) 
Mx-'Ny~'F,{xy)^F,{xy)' 

of  which  the  second  member  is  a  function  of  the  product  xy. 
Hence  the  following  theorem. 

Theorem,    The  equation  Mdx  +  Ndy  =  0  w  made  integrdble 

hy  the  factor  ^ ^ ,  when  M  and  N  are  of  the  respective 

forms 

M=F,{xy)y,    N=F^{xy)x, 

unless  Mx  —  Ny  is  identically   equal  to  0,    in  which  case 

=r= ^  is  an  integrating  factor^ 

Or  the  theorem  might  be  thus  expressed.     The  equation 

is  made  integrdble  hy  tlie  factor 

1 

xy  [F,{xy) -•  F,{xy)y 

unless  we  have  identically  F^{xy)  —F^{xy)  =  0,  in  which  case 


^y  WA^y) + l^\i?^)\ 

is  an  integrating  factor. 

We  may,  however,  remark  that,  in  the  particular  case  in 
which  F^  {xy)  —  F^  {xy)  =  0,  no  factor  is  needed,  as  the  dif- 
ferential equation  may  then  be  expressed  in  the  form 

the  first  member  being  manifestly  an  exact  difierential, 

7.  The  results  of  the  above  investigation  may  be  summed 
up  as  follows. 

If  either  of  the  functions  Mx  +  Ny^  Mx  —  Ny  is  identically 
equal  to  0,  the  reciprocal  of  the  other  function  is  an  integrating 
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factor  of  Mdx  +  Ndy  =  0 ;  hut  if  neither  of  these  functions  is 
equal  to  0,   then  ^       ^    is  an  integrating  factor  for  the 

equation  when  homogeneous^    and    ^   _^  ^     an   integrating 
factor  of  the  equation  when  susceptible  of  expression  in  the  form 

K  (^)  y^^ + -^2  {^y)  ^^y = ^* 

Ex.  1 .     Given    Qi?dx  +  [^x^y  +  2y^  dy  =  0. 

This  is  a  homogeneous  equation,  and  its  integrating  factor 
according  to  the  rule  above  given  will  be 


Thus  we  have,  as  an  eocact  differential  equation, 

x^dx 


A  + 


{Sa^y  +  2y')dy 


aj*+3^y+2y*     x^+3a^y^  +  2y 

Referring  then  to  Art.  2,  Chap.  iii.  we  have 

oc^dx 


+  3x'y'  +  2y' 

dx 


2x  ^     \ 


of  +  2y'     x^  +  yV 
\       a^  +  2/       ^,  V 

Differentiating  this  expression  with  respect  to  y,  and  com- 
paring the  result  with  tne  corresponding  term  in  (1),  we  find 

^'    ==  0,  whence  ^  {y)  =  const.,  and  we  have 

1       a^  +  2y^ 

log  />  »  .     g.  =  c, 

or    a?  +  2f^Gs/{a?^y') 
for  the  integral  required. 
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Ex.  2.    Given  (y+a?y')db+  {x^ya?)dy^Q. 

This  equation  may  be  expressed  in  the  form 

(1  +  xy)  ydx  +  (1  —  xy)  xdy  =  0. 

Hence  its  integrating  factor,  as  given  by  the  rule,  will  be 

1        ^ 1 

Mx  —  Ny     (1  +  iJcy)  ary  —  (1  —  ary)  a;y 

1_ 

Eejecting  the  constant  J,  we  have,  on  multiplying  the  given 
equation  by  -^-5 , 

Q^y  xjf      ^ 

Hence 

/jfc&.=/^ +/f  =  logo.- 1^  +  0(y). 

Now  Ndy  =  -^  — - .    Hence  the  complementary  function 

if  iJ 

^  {y)  will  be  —  logy.    Thus  we  have 

loga;-logy--  =  C 
for  the  integral  required. 

Ex.  3.    Given  [a?y^ + xf)  dx  -  {a?y  +  off)  dy  =  0. 

If  we  treat  this  as  a  homogeneous  equation  regardless  of 
the  implied  conditions,  we  find 


Mx  +  Ny     0* 
The  rule  however  shews  that  when  Mx  +  Ny  is,  as  in  the 
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[pove  example,  ideutically  equal  to  0,  , ,   _  „   represents  an 
rating  factor,  which  in  the  above  case  will  be 


!he  equation  is  thus  reduced  to 


whence  we  find  y=cx  as  the  complete  integral. 

8.  From  the  theorems  of  the  preceding  article  others  of 
greater  generality  may  be  deduced  by  transformation.  Thus, 
since  the  equation  .Pj  (xy)  ydx  +  F^  [xy]  xdy  =  0  is  made  iute- 

grable  by  the  factor 

equation 


F^  {uv)  vdu  +  F,  (kv)  udo  =  0 
18  made  integrabie  by  the  factor 


it  follows  that  tlie 


V  being  any  functions  of  x  and  y.     Hence  expreasin 
the  form  -j-dx+  -j-dy,  and  dv  in  the  foim  ■;^dx+- 
see  that  the  equation 


ence  expressing  da  in 
du  ,      dv  , 


|f',(H.|+f,H.|}<i=  +  {i'.(H.; 


I     *^       <iy)  " 

is  made  integrabie  by  the  factor        ,  „  . — ;      v,  ; — n ,  what- 

evwf  functions  of  x  and  y  are  represented  by  m  and  v.  And, 
on  pving  particular  forma  to  these  functions,  particular  con- 
ditions of  integration  of  the  equation  Mdas  +  Ndy  =  0  present 
iheniseives. 

9.  An  integrating  factor  for  homogeneous  equations  may 
:-!-o  be  found  by  the  following  method,  due  to  Professor  Stokes, 
who  tirst  "pointed  out  the  necessity  of  taking  account  of  the 

L         S.  D,  E.  5 
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case  in  which  Mx  +  Ny  is  identically  equal  to  0.    [Camlridge 
Mathematical  Journal,  Vol.  IV.  p.  241.     First  Series.) 

Suppose  M  and  N  to  te  homogeneous  functions  of  x  and  y 
of  the  degree  n.     Then  we  may  write 

M=3^<l>{y),    N=x'^{v) (1), 

where  v  stands  for  ^ , 

X 

Hence    Mda>  ■{■  Ndy  =  3^>^  {v)  dx -\- x"^  [v)  dy  (2), 

But  y  =  XV,  therefore  dy  =  xdv  +  vdx.    Substituting  this  value 
of  dy  in  the  second  member,  we  have 

Mdx  +  Nd!/  =  x-  {^(u)  +  vf  (w)}  dx  +  x'*'f{v)  dv...i3). 
Two  ca.ses  here  present  themselves. 

First,  the  constitution  of  the  functions  tf>  (v)  and  ^{v)  may 
he  such  that  ^(w)  +  vy}r{v)  may  be  tdenticalh/  equal  to  0. 
This  will  happen  if  Mx+  Ny  ia  identically  equal  to  0,  since 

ty(») 

Mx+Ny  =  xr*'[<l>{v)+v^{v)] (4). 

In  this  case  the  equation  (3)  reduces  itself  to 

Mdx + Ndy  =  x"*'-  ^  (u)  dv, 

Mdx  +  Ndy       ,  ,  ,  , 
or    ^JK— ^=-f  (")(?"• 

Now  the  second  member  heing  an  exact  differential  the  first 
is  so  also,  and  Mdx  4  Ndy  is  therefore  made  integrable  by 

the  factor  -s?r- 

Secondly,  the  constitution  of  <f>{v)  and  -^(r)  may  be  such 
that  <f>[v)  +  vyy{v)  is  not  identically  equal  to  0.  And  this 
happens  when  Mx  +  ^y  is  not  identically  equal  to  0. 

In  this  case  dividing  both  members  of  (3)  by 

»:"■  !*(.)  +  »'(' Ml, 
we  have 

Mdx  +  Ndy 


«"■"  {<j>  (ti)  +  v^  (v) }       X      ^{v)  +  trf  [v) ' 


IT.] 

But  tte  second  member  being  an.  exact  differential  tlie  first 
also  is  such.     Now 

Mdx  +  Ndy        _  Mdx  -^Ndy  ,      ,  , 

Here  tlien  Mdx  +  Ndy  is  made  integrable  by  the  factor 


Mx  +  Mij ' 

Combining  these  results  together,  wc  see  that  the  homo- 
geneous equation  J/tic  +  A'%  =  0  is  made  integrable  by  tlie 

factor  -j7 TTf- ,  unless  the  constitution  of  M  and  N  is  Bucb 

Mx  +  Ay 

as  to  make  that  factor  infinite.     In  the  latter  case  -.x,  will  be 

X 

SQ  integrating  factor,  n  being  the  degree  of  M  and  .A''. 

The  form  of  the  supplementary  integrating  factor  as  given 
by  the  above  investigation  is  diffei«nt  from  that  before  ob- 
tained.    The  results  are  however  perfectly  consistent. 

For  8  more  complete  analysis  of  the  problem  which  has  for 
ite  object  the  discovery  of  the  integrating  factors  of  a  homo- 
geneous equation  we  mast  have  recourse  to  the  method  of  the 
next  Chapter. 


■  1.  Shew  by  the  application  of  the  theorem  of  Art.  1, 
Chap.  II.  that  tlie  expression  a^ij' +  x' +  y^  +  2  {xy—  1)  {x-^y) 
is  a  iuDCtioii  of  X  and  y,  only  as  being  a  Junction  aixy-'rX-\-y. 

2-     A  particular  integrating  factor  of  the  equation 
2xydx  +  (y'  —  3a:*)  %  =  0  is  y~*. 
Prove   this,  and  deduce  another   integi-ating  factor   by   the 
f<;miula  established  in  Art.  6  for  homogeneous  equations. 

3.     Exhibit  the  general  form  under  which  all  the  integrat- 
ing factors  of  the  above  equation  are  comprehended. 

5—4 
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4.    Deduce  in  like  manner  the  functional  expression  for  aU 
the  integrating  factors  of  the  equation 


5.  Obtain  integrating  factors  for  the  homogeneous  equa- 
tions: 

(1)  xdy''ydx^»/{af+^dx. 

(2)  {Sy+10x)dx+{5y+7x)dy^0. 

(3)  {a?  +  2anf-f)dx+(f  +  2xi/-a^di/^Q. 

(4)  2/'  +  {x!f  +  an^^0. 

(5)  [a?cos^  +  ysin«^Jydic  +  fa?cos2?--y  sin2^jaj(fys=0« 

Exhibit  the  correspondmg  integrals  of  the  above  equa- 
tions. 

6.  The  formula  jlt    ,   xr   fails    to    give    an    integrating 

factor  for  the  homogeneous  equation  — ^ — ^^  =  0.    What 

formula  ought  here  to  be  employed  and  to  what  result  does  it  • 
lead? 

7-    Determine  an  integrating  factor  of  each  of  the  equations 

(1)  {a?y^  +  ay)  ydx  +  (aj'y'  —  1)  xdy  =  0. 

(2)  (a?y  +  ay  ^-xy^-  \)ydx  +  {xY  -  ay  -  ajy  +  l)xdy^Q. 
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FACTORS  OP  THE  EQUATION  Mdx  +  Ndy  =  (S. 

1.  Prop.  It  is  required  to  form  a  differential  eqiiation  for 
determining  in  the  most  t^eneral  manner  the  integrating  factors 
of  the  equation  Mdx  +  Ndy  =  0. 

Let  fi  be  any  integrating  factor  of  the  above  equation,  then 
since  fi.Milj: -\-  /iNdy  is  by  hypotheaia  an  exact  differential,  we 
huve  by  Prop.  I.  Ohap.  Hi. 


Hence 

dx 

dfj^-S) 
dx 

dN 

d(t^m 
da   ■ 

dy 

or,  by  transposition, 

-t 

d,j 

idM    dX 
[dij        dx 

whicb  is 

the  equation  requircc 

da' 


'Sow  this  equation  involves  the  partial  'differential  co- 
efficients of /i  taken  with  respect  to  x  and  y.  It  is  therefore  a 
partial  differential  equation.  We, have  not  the  means  of  solv- 
ing it  generally,  and  it  will  hereafter  appear  that  its  general 
sofatioQ  would  demand  a  previous  general  aolntion  of  the  dif- 
ferpntial  equation  3/(ij;  +  iVofy  =  0,  of  which /t  is  the  integrating 
factor.  But  there  are  many  cases  in  which  we  can  solve  the 
filiation  under  some  restrictive  condition  or  hypothesia,  and 
iln!  form  of  the  solution  obtained  will  always  indicate  when 
the  suj'posed  condition  or  hypothesis  is  legitimate. 
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The  following  are  examples  of  such  solutions. 
2.    Let  /t  be  a  function  of  one  of  the  variables  only,  e.  g. 
suppose  /A  =  ^  (a?),  then  since  -^  =  0,  we  have  from  (1) 


Therefore 


dM^dN 

^'{x)  ^  dy      dx 


or 


dM^dN 
d  .       ,,  s      dy       dx 

Now  if  the  second  member  of  this  equation  is  a  function  of 
X  the  equation  is  integrable,  and  we  have 

dM    dN 


log^(a?)=j-^i-j^ dx. 

Whence 


I  dv~  dx 

ti  =  eJ     ^ 


ctx 

(2). 

We  have  seen  that  the  hyp6thesis  assumed  as  the  basis  of 
the  above  solution,  viz.  that  the  integrating  factor  /Lt  is  a 
function  of  x  only,  is  legitimate  when  the  constitution  of  the 
functions  ilf  and  iVis  such  that  the  expression 

/dM    dN\  ,  ^ 
\dy      dxj 

is  a  function  of  x  only.    In  this  case  (2)  enables  us  to  deter- 
mine the  value  of  /a. 

In  like  manner  the  condition  under  which  /a  is  a  function 
of  V  only,  is 

dN^dM 

Y»  ^  =  a  function  of  y  only (3), 


tr.2.] 
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bd  the  value  of  /i,  on  this  hypothea 
u  =  eJ      * 


.{4}. 


I  Ex.     Let  ua  inquire  whether  the  equation 

{33;*+  6a;y  +  3/)  (^3  +  {2a;'  +  Sajy)  dy  =  G (5) 

mits  of  an  integrating  factor  which  is  a  function  of  x  only. 
Making  J/"=3a!'  +  6a;y+3y',   ^=  2ic' +  3a;y,  we  find 
dM_dN 

dy      dx      fiic+ey— (4a;4-3y)      1 
"'^  2a?-i-ixy  ~  a; ' 

'and  this  result  being  a  function  of  x  alone,  the  determination 
i>t"/t  as  a  function  of  x  alone  is  seen  to  be  possible.    From  (2) 


we  now  find 


./? 


:Cb, 


jeing  an  arbitrary  constant. 

!Jow  multiplying  (5)  by  Cx,  we  have 

C([3a:'+  ^x^y  +  Zxy')  dx  +  (2a;'+  Za?y)  dy]  =0. 

e  firat  member  of  this  equation  reraaina  a  complete  differ- 
ential whatever  value  we  aaaiga  to  C.  If  we  make  C=I,  and 
integrate,  we  find 

^^pe  integral  sought. 

^B  The  student  may  obtain  also  the  same  result  by  solving  (5) 

^Hr  a  homogeneous  equation. 

^H  The  linear  differential  equation  of  the  first  order 

r  t+Py-Q-o W. 

P  and  Q  being  functions  of  x,  may  be  solved  by  the  above   , 
—  method. 

^k     For,  reducing  it  to  the  form 
I  {Py-Q)dx  +  dy 


■■0)> 
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we  have  M'^Py-.Q,  N'=  1,  whence 

dM_dN 

which  being  a  function  of  x  we  find  from  (2) 

Multiplying  (7)  by  the  factor  thus  determined,  we  have 

the  first  member  of  which  is  now  the  exact  difierential  of  the 
fanction 

Equating  this  expression  to  an  arbitrary  constant  c,  we  find 

y^€f''*{c^\^^f''^Qix\ (8), 

which'  agrees  with  the  result  of  Art.  10,  Chap.  n. 

3,  Let  it  he  required  to  determine  the  conditions  under 
which  the  equation  Mdx  +  Ndy  =  0,  can  he  made  integrable  bt/ 
afcustor  fi  which  is  a  function  of  the  product  xy. 

Representing  xy  by  v  and  making  /A=0(t;),  the  partial  dif- 
ferential equation  (1)  becomes 

^*'wS-ww|-(f-f)*(.)=<., 

,  .       dv  dv  ^    , 

whence,  since  -7-  =  y,   -7-  =  a?,  we  find 

rn^dN 

^{v)  _  dy"^  dx  .. 

0(v)      JNyMx ^  ''• 

Thus  the  condition  sought  is  that  the  second  member  of  the 
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above  equation  be  reducible  to  a  function  of  v  alone,  i.  e.  of 
xy  alone.    And  the  corresponding  value  of  /i  is 


v(10)- 

One  case  in  which  the  above  condition  is  satisfied  is  the 
following,  viz, 

F^{xy)ydx  +  F^{xy)xdy  =  0 .(11). 

Making  M=F^{v)  y,  N=^F^{v)  a?,  and  observing  that  since 

dv  dv  ^  J 

dM_dN 

dy      dx     F^{v)-^vF;{v)-.F^  {v)-vF^{v) 

Ny-Mx  ~  V  {F^{v)  -  F^{v)} 

■     F,{v)-F,{v)  +  v[F:{v)-F:{v)} 
v{F,{v)-F,{v)] 

_  1  f:{v)~f:{v) 

a  function  of  v  alone. 

Multiplying  by  dv  ^nd  integrating,  we  have 
CdM^dN 


xy[F^{xy)-F^{xy)]' 
This  accords  with  a  result  of  Art.  6,  Chap.  iv. 

Ex.  1.     Thus  the  equation  (aj'^+ 1)  ydx  +  {x^f—  1)  xdy^  0 

becomes  integrable  on  being  multiplied  by  the  factor  - — , 

which  is  found  by  suTjstituting  in  the  previous  expression 
a?y»+  1  for  F^{xy),  tod  a?f- 1  for  F^{xy). 
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The  final  Bolation  is 

!Ex.  2.    The  equation 

does  not  fall  under  the  type  (11),  but  the  values  which  it  fur- 
nishes for  JIf  and  J^give 

dM^dN 

dy      dx  _    4a?'y  —  1  •-  (4yV?  ^  1) 

Ny  —  Mx  ""  2a?y*  —  xy—  (20?*^*  -  a^) 

so  that  the  condition  of  integrability  by  a  factor  of  the  form 
f{xy)  is  satisfied.    Hence 


Multiplying  the  equation  by  this  factor,  and  integrating,  we 
find  for  the  primitive 

4,     It  %8  required  to  investigate  the  conditions  under  which 
the  equation  Mdx  +  Ndy=:0    can  be  made  integrahle  hy   a 
factor  fi  which  is  a  homogeneous  function  of  x  and  y  of  the 
degree  0. 

As  fi  must  be  of  the  form  0(  2  j  let  us  represent  -  by  v,  and 

then  assuming  /^>=^(v)}  &nd  observing  that 

dv  ^^y       ^^  _} 
dx"  a?  *     dy'~ X* 
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e  partial  differential  equation  (I)  becomes 


..(12), 


ffl.- 


JdN_dM\ 
\dx       dy  J 


Mx  +  Ny 

las  the  condition  sought  is  that  the  second  raemher  of  the 
jve  equation  should  be  a  function  of  v,  i.  e.  of  - . 
And  the  corresponding  value  of  /j,  ia 

^  =  eJ    "'*'"      . 
i  every  function  of  -  is  homogeneous  and  of  the  1 

degree  0,  with  reference  to  the  Tariablea  x  and  y,  we  may  | 
express  the  above  results  in  Jhe  following  theorem. 

In  order  that  the  equation  Mdx  +  Ndy  =  Q  may  he  mad^m 
int^rable  hy  a  factor  (j.  which  %8  a  homogeneous  function  qfx  and^M 
y  of  the  degree  0,  it  ia  necessary  and  sufficient  that  the  functionm 


\ax      dff  I 


IR 


.(13) 


»iould  be  also  homogeneous  and  of  the  degree  0.     This  con- 
dition being  satisfied,  the  value  of  fi  will  he 
^  ;.  =  ^™- (14), 

^^■2^e  w  stands  for  -  ,  and  f{o)  is  what  the  function  (13)  ia  | 
^^reduced  to  hy  this  transformation. 

The  above  investigation  fails  when  the  constitution  of  the  I 
fonctions  J/ and  ^is  such  tliat  we  have  identically 

Mx  +  Ny  =  0. 

An  integrating  factor  for  this  case  has  already  been  found  in  | 
the  preceding  Chapter. 
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We  proceed  to  notice  some  of  the  coiisec[nenceH  of  the 
above  theorem. 

It  is  evident  that  the  condition  which  it  involves  will  he 
satisfied  when  Jlfand  Ware  homogeneous  functions  of  x  and  y. 
For,  supposing  them  to  be  homogeneous  and  of  the  n*"*  degree, 
the  numerator  and  denominator  of  the  fraction  (13)  will  each 
be  of  the  (n  + 1)***  degreej  and  the  fraction  itself  thovefore  of  the 
degree  0,  the  condition  required. 

It  is  not  however  hy  homogeneous  equations  only  that 
this  condition  is  satisfied,  and  it  is  sometimes  worth  wliile  to 
inquire  into  its  applicability  in  other  cases.  Thus  for  the 
equation 

we  should  find  the  integrating  factor  cos  -  . 

5,  It  IB  required  to  investigate  the  conditions  under  which 
tlte  equation  Mdx  +  Ndt/^O  can  he  made  integrable  hy  a  fa^ 
tor  fi,  which  is  a  homogeneous  function  of  the  degree  n. 

Assuming  ft  =  x"<}>(^\ ,  the  partial  differential  equation  (1) 
becomes 

*(l)-«-^*'©}-^--*'© 

_(dM    dm        /.A      , 
Dividing  by  x"^  and  transposing,  we  get 


N  \  nx"" 
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Let  -  =  V,  and  suppose  the  second  member  to  assume  the 

form/(t?) ;  then,  multiplying  both  sides  by  dv  and  integrating, 
we  have 


iog<l>{v)^jf{v)dv. 


Hence  /a  =  aj"0  (v)  =  cc-e-^^*'^*'. 
Thus  we  arrive  at  the  following*theorem. 


Theorem.  In  order  that  the  equation  Mdx  +  Ndy  =  0  may 
he  iJiiQ.de  integrahle  hy  a  factor  fi,  which  is  a  homogeneous  func- 
tion of  X  ana  y  of  the  n*^  degree^  it  is  necessary y  and  it  suffices ^ 
that  on  making  y==vx  the  Junction 

Mx^Ny  V ^^^^ 

should  assume  the  form  f{v).     This  condition  being  satisfied^ 
the  expression  for  /a  will  he 

/A  =  aW-^t'J*' ....(16). 

It  will  be  noted  that  the  condition  that  (15)  shall  be  a 
function  of  v,  is  the  same  as  the  condition  that  it  shall  be  a 
homogeneous  function  of  x  and  y  of  the  degree  0. 

The  theorem  feils  when  Mx  +  Ny  =  0,  a  case  already  con- 
sidered. 

Ex.  1.     Required  to  determine  whether  the  equation 
(2x' +  3ic"y  +  y* - /)  dx  +  (2/+  3a;/ +  ai* -  a?')  d'y  =  0 

admits  of  an  integrating  factor  which  is  a  homogeneous  func- 
tion of  X  and  y. 
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Here  M=2a?+  Zs^y  +  y*-y',    N-  2y*  +  Sa^+a^-  x*, 
^=3a?  +  2y-Sf^,  g=  Sy*  +  2»  -  3a?, 

ax      ay       ^ 
Hence,  on  substitutioBy 

\dx      ay  J 

Mx'\^Ny 

-  (n  +  6)a?*4-  (3n-f  6)a^y'+2na;y'+  (n  +  2)g^-  2a?*y 
""  2ic*  +  2aj"y  +  2ajy  +  2y  +  a"y  +  a^    * 

We  are  now  to  inquire  whether  there  exists  any  value  of  n 
which  reduces  the  second  member  of  the  above  equation  to  a 
homogeneous  function  of  x  and  y  of  the  degree  0, 

That  member  may  be  expressed  in  the  form 


-a;       (n  +  6)a?°-(3n4-6)ay'-2ny''-(n4-2)a?'  +  2ay 


X 


x  +  y  2aj"+2y  +  a;y 


J 


and  it  is  now  plain  that  if  any^  value  of  n  will  answer  the 
required  condition,  it  must  be  one  which  will  make  the  terms 
containing  x}^  and  a?  in  the  numerator  of  the  second  factor 
vanish.    Making  then  «  =  —  2,  we  have 

—  a;      iaif  +  4y'  +  2xy  _  —  2aj 
x-\-y      2a?''  +  2/+a?y  " x-\-y 

-2 


l  +  v* 


Hence  /a  ==  a?"*€''  ^^  = 


a;^(l  +  v)* 


(^  +  y) 


a* 
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Multiplying  the  given  equation  by  this  factor  and  integrating, 
we  find  as  the  primitive  equation 

g'  +  ay  +  y*^^^ 

X  +  tf 

In  the  case  of  homogeneous  equations  the  condition  in- 
volved in  the  general  theorem  will  be  satisfied  independently 
of  the  valtie  of  n,  the  particular  case  in  which  Mx  +  Ny=^0 
excepted.  It  follows  heuce  that  with  this  exception  we  can 
find  an  integrating  factor  of  any  proposed  degree  for  the 
homogeneous  equation  Mdx  +  Ndy  =  0. 

Ex.  2.  Required  two  integrating  factors  of  the  respective 
degrees  0  and  1  for  the  equation 

(3aj  +  2y)  dx  +  xdy  =  0. 
First  making  Jtf  =  Zx  +  2y,  N=  x,  and  n  =  0,  we  have 

\dx      ay  J —x 

Mx  +  Ny  ""3(aj  +  y)* 

Hence  f{v)  = 


^         '  \x  +  yj 


3(1  + v)' 

\i 

Secondly,  making  Jlf  =  3a?  +  2y,  N=-  a;,  w  =  1,  we  have 

\ax      ay  I 
Mx  +  ky 

Hence  /  (v)  =  0, 


=  0. 


fj.^a^e-^f^^^^^c'x. 
Thus  replacing  each  of  the  constants  c  and  c'  by  unity,  the 
integrating  factors  in  question  are  [^J'  and  x. 


1 

— ^ 
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Maltiplying  'hy  the  second  factor  x  and  inte 
find  a^  +  iry  =  C  for  the  primitive. 

jrating,  we    B 

Again,  if  in  illuatration  of  the  remark  of  Art.  4,  Chap,  iv., 
we  equate  to  aa-arbitrary  constant  the  ratio  of  the  second 
factor  to  the  first,  we  have                                                                1 

a;5  (a;  +  y)*  =  constant, 

^ 

which  being  equivalent  to 

^ 

ar"  (a;  4-  y)  =  constant, 

agrees  with  the  previous  solution. 

Let  us  next  examine   the  general  results  to 
theorem  leads,  when  M  and  N  are  homogeneous 
wi""  degree. 

which  the 
and  of  the 

The  general  forms  of  M  and  N  will  be  on  putting  w  for  " ,     1 

M=x-<}>{v),     N=x''ir{v). 

Hence,  observing  that 

J 

^.>»x-+(,)-a;"j^'W, 

■ 

f=->'M^ 

i^H 

we   have   on   substituting  in  the   expression  for 
dividing  numerator  and  denominator  of  the  result 

/(.),  and 
by  X-", 

im  +  n)^lr{v)-v^-{v)-,i>'{v) 

....(17). 

If  we  make  n,  the  value  of  which  may  be  chos 
sure,  equal  to  —m—l,  we  have 

en  at  plea- 

j| 

Multiplying  by  dv  and  integrating, 

//(.)*— log  (*(.)  +  „<,  Ml. 

J 
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Hence, 

C 


'ar*'[<i>{v)+vf{v)} 

0 
Mx  +  Ny 


(18). 


And  here  again  it  results  that  the  homogeneous  equation 
Mdx  +  Ndy=Oy  may  be    made  integrable    by    the    factor 

-r^ ^,  except  in  the  particular  case  in  which  the  con- 
stitution of  if  and  Nis  such  as  to  make  Mx+Nt/^O,  More- 
over this  theorem  is  seen  to  be  onljr  a  particular  consequence 
of  the  general  theory  of  the  integrating  factors  of  homogeneous 
equations. 

Besuming  (17)  which  we  may  write  in  the  form 

/»/  V  _  {m^\^n-\^i)^|r  (v)  "  { "^^T  (u)  -|-  vi|r'  (y)  +  0'  (i?) } 

we  have 

by  the  substitution  of  which,  combined  with  the  previous  re- 
duction,  the  general  value  of  fi  becomes 

f" M^+Ni/         ^^^^' 

which  is  the  general  expression  for  an  integrating  factor  of  the 
ji*  degree,  supposing  n  not  equal  to  —  w  —  1. 

If  we  now  equate  to  an  arbitrary  constant  the  ratio  borne  by 
the  last  value  of  fi  to  the  previous  one  (18),  we  have 


)f4 


^'v)dv 
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wliich  ia  readily  reducible  to 

■°«-Utl^=" <^°'- 

Now  this  is  the  very  eolution  of  the  Iiomogeneona  equation 
Mdx  +  Ndi/  =  0,6btSii\iiii  by  the  direct  aasumption  y  =  lo:,  in 
Art.  8,  Cliap.  ii. 

We  tliua  see  that  in  the  case  of  homogeneous  equations  the 
employment  of  integrating  factors  conducts  US,  but  by  a  more 
lengthened  route,  to  the  same  ^nal  integrals  as  the  direct 
method  of  Chap.  ii.  It  is  diiRcult  to  lay  down  any  general 
rule  as  to  the  value  of  concurrent  methods,  but  it  would  pro- 
bably be  not  very  remote  from  truth  to  say,  that  the  peculiar 
advantage  of  the  theory  of  integrating  factors  consists  rather 
in  its  appropriateness  for  the  investigation  of  conditions  under 
which  solution  is  possible,  than  in  the  actual  processes  of  solu- 
tion to  which  it  leads. 

6,  The  following  application  of  the  theorem  is  of  a  more 
general  character. 

The  equation 

P^dx  +  P^di/+Q  {xdy-ydx)=Q (21), 

where  P,  and  P,  are  homogeneous  functions  of  x  and  y  ot  the 
degree  p,  and  (|^  is  a  homogeneous  function  of  x  and  y  of  the 
degree  q,  may  be  rendered  integrable  by  a  factor  /*  which  is  a 
homogeneous  function  of  x  and  y  of  the  degree  —  j  —  9. 

Here  J/=i*,-  Qy,     N=P,-i-  Qx. 

Hence  J/Jj  +  ^y  =  P^j:  +  P^. 

Tlius  the  denominator  of  (15)  is  the  same  as  if  J/ and  ^were 
reduced  to  their  first  terms  P,  and  P,.  And  the  numerator 
remains  the  same  also.  For  the  addition  which  the  second 
terms  of  ^and  N,  viz.  —Qj/  and  Qx  make  thereto,  is 


^'{s(«')  +  |(*'}+"«-'' 
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whichy  on  effecting  the  differentiation,  becomes 


4S+'f^<"^^'«}- 


but  Q  being  by  hypothesis  homogeneous  of  the  j*  degree, 
whence, 

the  above  expression  reduces  to 

and  vanishes  if  n  is  made  equal  to  —  g  — 2.  Thus  (15)  as- 
sumes the  same  form  as  if  Jfand  ^were  homogeneous  of  the 
degree  jp,  and  the  condition  of  the  theorem  is  satisfied. 

7.  All  the  applications  which  we  have  hitherto  made 
of  the  partial  differential  equation  (1)  are  of  one  kind.  The 
general  problem  which  they  exemplify  is  the  following.  Under 
what  condition  does  the  equation  Mdx  +  Ndy  =  0  admit  of 
being  made  integrable  by  a  factor  of  the  form  ^  (v)  where  v  is 
a  known  and  definite  function  of  x  and  y  ?  Let  us  examine 
the  general  form  of  its  solution. 

On  substituting  ^  (v)  for  /a  in  (1),  we  find 

dM     dN 


4>  (^)  ^      dy      dx     ^22). 

^  (v)       T^av^Tdv 


dx         dy 

The  condition  sought  then  is  that  the  second  member  of  this 
equation  should  be  a  function  of  v.  Representing  that  func- 
tion by/  (v)  the  corresponding  value  of  fi  is 

/i  =  €>^''^'^ (23). 

Any  special  case  may  be  treated  either  independently  as  in 
tlie  previous  examples,  or  by  directly  referring  it  to  the  above 
general  form. 
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Thus  a  direct  reference  to  the  above  theorem  ahews  that  the 
condition  which  miiet  he  satisfied  in  order  that  the  equation 
Mdx  +  Nd}/  =  0  niay  admit  of  an  integrating  factor  of  the 
form  (fi  (a;"  +y)  is  that  the  function 

dM;_dN 

3y       dx 

should  he  a  fanction  of  x'  +  y.  And  the  mode  of  determining 
this  point  would  he  to  assume  0^+^  =  v,  and,  thence  deducing 
y  =  v  —  a?,  to  substitute  that  value  of  y  in  the  above  function, 
and  see  whether  the  result  assumed  the  form  /(ti).  The 
equation  (23)  would  then  give  the  value  of  p..  And  this  mode 
of  procedure  is  general. 


8.    "When  by  the  discoveiy  of  an  integrating  factor  the 

Cossibility  of  solving  a  differential  equation  has  been  eata- 
lished,  there  is  no  more  valuable  exercise  than  to  endeavoui 
to  effect  the  same  object  by  other  means. 

Let  us  take  as  an  example  the   equation   considered  in 
Art.  6,  viz. 

F,dx-^P/y+  Q  {xdy-ydx)  =0 (24), 

P,  and  Pj  being  homogeneous  of  the  degree  p,  and  Q  homo- 
geneous of  the  degree  g. 


LetP  = 


•'*©.  ^.=-'+(!).  «=-'^(f). 


mahino;  ^  =  v,  whence  flow 

dy  =  xdo  +  vdx, 

sody — ydx  =  a?dv, 

the  given  equation,  expressed  in  terms  of  the  variables  x  and  v, 
becomes 

a'^  (j;)  dx  +  x'^  [v)  [xdv  +  vdx)  +  a?x  (")  ><■  «'<^»  =  % 
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and  assumes  on  transpositioii  and  division  the  form 

Now  tlie  reducibility  of  an  equation  of  tliis  forn 
^nn  Las  been  established  in  Chap.  ii.  Art.  II. 

I  Under  the  general  form  (24)  are  virtually  included  some  ' 
~markable  equations  which  have  been  made  the  subjects  of  ] 
jgtinct  investigations. 

I  Thus  Jacobi  has,  by  an  analysis  of  a  very  peculiar  character, 
Ved  the  differential  equation.  (Crelle'a  Journal,  Vol.  sxiv.) 

4+  A'x  +  J:'y)  {xdy -  ydx)  -{B+  B'x  +  S'y)  dij 

+  {0+C'x-\-  C"y)dx  =  0 (2G). 

I,  however,  we  assume  in  that  equation 
K  =  f  +  a,  y  =  v  +  0> 
we  can,  by  a  proper  determination  of  the  constants  a  and  0, 
reduce  it  to  the  form 

(ae  +  "'l)  {^<^v  -  ¥t}  -  {^^  +  b'v)  d-n  +  (.f + c'j,)  d^  =  0, 

which  falls  under  (24).  On  effecting  the  substitution  in  ques-  J 
lion  the  equations  for  determining  a  and  /?  will  be  found  to  be 

a  {A  +  A'a  +  A"^)  -  {B+Sa  +  B'^ 

-  ^  (^  +  ^'a  +  J"j3)  +  C  4- O'a  +  C"/3  =  0. 

The  most  convenient  mode  of  solving  these  equations  is  to 
write  them  in  the  symmetrical  form 

B+Jra  +  B'^^a+C'a+C"0^^  1  ^-g  I  ^ 

then,  equating  each  of  these  expressions  to  X,  we  find 
A~\-i-A'a  +  A"0  =  O, 
B+{B'-\)i  +  £"^  =  Q, 
C+G'a-i-(fi"-\)^=0, 
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from  wliioh  eliminating  a  and  jS  we  have  the  cubic  equation 
{A~\)  (S'-\)  (C"-\)  -S'C  iA-X)~A"C{B'-\) 
-  A'B  iC"--K)  +  A'S'C+  A"SC-=0 (27). 

If  a  value  of  X  Taa  found  from  this  equation,  any  two  cqua- 
tiona  of  the  preceding  system  will  give  a  and  ;8. 

9.  The  present  chapter  would  be  incomplete  witliout  some 
notice  of  a  method  which  was  largely  employed  by  Euler, 

That  method  coriBisted  In  agsumlng  (U,  to  be  a  function 
definite  in  form  as  respects  the  variable  y,  but  involving  un- 
known functiouH  of  x  as  the  coefficients  of  the  several  powers 
of  y. 

After  the  substitution  of  this  form  of  fi  in  the  partial  differen- 
tial equation  (l),  the  result  ia  arranged  according  to  the  powers 
of  y,  and  the  coefficients  of  those  powers  separately  equated  to 
0.  This  gives  a  series  of  simultaneous  differential  equations 
for  the  determination  of  the  unknown  functions  of  x.  But  for 
the  success  of  the  method  it  ia  necessary  that  the  primary 
aaaumption  for  /*  should  have  been  chosen  with  some  special 
fitness  to  the  object  proposed.     The  following  ia  an  example. 

Eequired  the  conditions  under  which  the  equation 
admits  of  being  made  integrable  by  a  factor  of  the  form 


P,  Q,  It  and  S  being  functions  of  x. 

In  the  partial  diffi;rential  equation  (1),  making 
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clearing  the  resnlt  of  fractions  and  arranging  it  according  to 
the  powers  of  y,  we  have 

+  («s-eS'=» » 

"hence,  equating  separately  to  0  the  coefficients  of  the  dif- 
rent  powers  of  y,  we  have  the  teriiaiy  system 

^--S-S=o « 

^^+^S-«S-S=» » 

«£-«£=« (^')- 

The  last  equation  gives  8=cQ,  c  being  an  arbitrary  constant. 
Substituting  this  value  of  8  in  the  equation  obtained  by  I 
eliminating  P  from  the  first  two  equations  of  the  system,  wo  j 
find 

{2c  ~Ii)dQ +  2  QdR  =  RdR, 

or,  regarding  therein  R  as  the  independent  and  Q  as  the  de-   ' 

) pendent  variable, 
a  linear  equation  of  which  the  solution  is 
Hence  we  have 

S=c{R-c)-vcc'  {R-lcf, 

and  from  the  snbstitation  of  the  value  of  Q  in  the  first  equar^J 
tion  of  the  ternary  system, 


88  IKTEGRATING  FACTORS.  [CH.  V. 

These  values  of  8,  Q,  aad  P,  in  wticli  B  is  arbitrary,  re- 
duce the  given  differential  equation  to  the  form 

[E ~ c  +  c  {Il-2c)'  +  y] dy - c'^ {M-2c) dli=  0...{32), 

and  present  its  integrating  factor  in  the  form 


f  +  lif  +lc[E-c)+  cc'  [R-  2c)"]  1,  ' 

li  being  an  arbitrary  function  of  x. 

For  other  examples  the  student  is  referred  to  Lacroix 
(Traits  du  Oalcul  Diff.  et  du  Calcul  Int.  Vol.  II.  Chap.  IV.) 
The  resfilla  of  this  method  are  nauaily  of  a  very  complex 
character,  while  their  generality  is  limited  by  the  restrictions 
which  must  be  imposed  in  order  to  render  the  system  of 
reducing  equations  solvable.  Thus  Euler's  equation  above 
considered  is  virtually  only  a  limited  case  of  the  general 
equation  (21).     If  we  assume 

y-\-c  =  s,    E  —  'ic  =  t, 
it  becomes 

(a  +  t)ds-\-  cc  tdt  +  c'(  {tds  -  sdt), 
which  evidently  falls  under  that  equation. 

EXERCISES. 

■  1.  The  following  equations  admit  of  integrating  factors 
of  the  form  0  [x),  viz. 

{!)      (a!*  +  /  +  2x)  dx  +  2ydt/  =  0. 
(2)      {x'+y''}dx-2xydy  =  0. 
Determine  these  factors  and  integrate  the  equations, 

2.  The  equation  2a!;ydx+{^  —  3x^)dy=0,  lias  an  inte- 
grating factor  which  ia  a  function  of  y.  Determine  itj  and 
integrnte  the  equation. 

3,  Find  those  integrating  factors  of  the  equation 
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which  are  homogeneous  fanctiona  of  x  and  y  of  the  respective    , 
degrees  0  and  —  2,  and  from  the  consideration  of  those  factors 
deduce  the  complete  primitive  of  the  equation. 

4.  For  each  of  the  following  equations  examine  whether 
there  exists  an  integrating  factor  fi  satistying  the  particular 
condition  specified,  and  if  ao  determine  the  factorj  and  integrate 
the  equation. 

(1)  ^{x'+y'^dx  +  x(xdi/  —  ydx)  =  0,  [j,  a  homogeneous 
function  of  the  degree  —  3. 

(2)  (y"  +  (Kcy")  dy  —  ay^da:  +{x  +y)  {xdy  ~  ydx)  =  0,  jU.  as 
m  the  pievioos  example. 

(3)  {if  —  s^ dy -^ ydx  —  xd [~\  =  a,  fi  homogeneous  of  the 
d^ree  —  i. 

•  (4)     {3?  +  i^-\-\)dx  —  2xydy  =  0,fi  a  function  oi y'  —  a?. 

(5)  (a-3iKy-2a:')(?2!4-(2y+33;y-a:)(f^  =  0,  [lb.  func- 
tion of  x^+  y. 

(6)  {^■^x*y-^'2xy—y*—y'')dx+{y'-^xy'-'r'2xy—x^—x')dy=Q, 
ft  a  function  of  the  product  (1  +a:)  {i-+y). 

(7)  (sy  —  z)  dx  +  (2y"  —  6xy)  dy  =  0,  /j.   a   function   of  ] 
x  +  y\ 

5.  The  equation  y  (^  +  ^)dx  +  x  (xdy  —  ydx)  =  0  has  an 
iolegrating  factor  of  the  form  €'<f)  (x' +  y').  Determine  it,  anil , 
from  the  comparison  of  the  result  with  that  of  (1)  Ex.  4, 
dtduce  the  complete  primitive. 

6.  The  linear  equation  -y-  +  J^  =  Q  having  an  integrating 

factor  of  the  form  efi^,  deduce   a  corresponding  expression 
fcT  an  integratbg  factor  of  the  equation 


dx 


+  Pi=Q'/- 


Prove  that  the  equation 


90  EXERCISES.  [CH.  V. 

where  P  is  any  fdnction  of  a?,  has  an  integrating  factor  of  the 
form  7 j^.    Lacroix,  Tom.  il.  p.  278. 

8.  Deduce  a  similar  expression  for  an  integrating  factor 
of  the  equation  ^+^  +  ;y — l-P*=0.    lb. 

9.  Investigate  the  conditions  under  which  the  equation 

ax     y 
where  P  and  Q  are  functions  of  Xy  can  be  made  integrahle 

by  a  factor  of  the  form  -. ^^rrrn  >  and  determine  the  form 

of/(a?)- 


CHAPTER  VI. 


1.  There  are  certain  tlifferentinl  equations  of  the  first 
order  and  degree,  to  which,  in  addition  to  their  intrinsic  claims 
npon  our  notice,  some  degree  of  historical  interest  belonga. 
Among  stich,  a  prominent  place  is  dne  to  two  equations 
which,  having  been  firat  discussed  by  the  Italian  mathema- 
tician Hiccati  and  by  Euler  respectively,  have  from  this 
circumstance  derived  their  names.  To  these  equations,  and  to 
some  other  allied  forms,  the  present  Chapter  will  be  devoted. 

Biccati'a  equation  ia  usually  expressed  in  the  form 
du  . 


s+'""='"' (■'■ 

But  as  both  it  and  some  other  equations  closely  related  to 
il  and  possessing  a  distinct  interest,  may,  either  immediately 
or  after  a  slight  reduction,  be  referred  to  the  more  general 
«liution 

ir£,-ai,  +  bf=cx'' (2), 

the  discussion  of  which  liappens  to  be  much  more  easy  than 
ihat  of  the  special  equations  which  are  included  under  it,  we 
shall  consider  this  equation  iirst. 

To  redace  Uiccati's  equation  ttnder  the  general  form  (2), 

it  suffices  to  assume  u=-.    We  find,  as  the  result  of  this 

nibstitation  in  (1), 

='S-3'  +  V=<"" ("'• 


which  is  seen  to  be  a  particular  case  of  (3). 
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Of  the  eqaation  x  ^—  ay  +  ht^=ca^, 

2.  The  discussion  upon  whicli  we  are  entering  may  be 
divided  into  two  parts.  First,  we  shall  shew  that  the  equa- 
tion is  solvable  when  n  =  2a.  Secondly,  we  shall  establish 
a  series  of  transformations  by  which  a  corresponding  series  of 
other  cases  may  be  reduced  to  the  above. 

3.  First.  The  equation  a? —^  —  ay  +  6y'  =  ca?*  is  solvable 
when  n  =  2a. 

For,  assuming  y  =  x\  we  find  on  substitution 

dv 


X 


,«+»-7-+6a?'*t;'  =  cj»*, 


dx 


whence,  dividing  by  oi**,  we  have 


x'-^.~+bv'==cx''^. 
ax 

Now  if  w  =  2a  the  above  becomes 

whence 

dv     ^dx 

an  equation  in  which  the  variables  are  separated.     If  we 
restore  to  v  its  value  ^  and  transpose,  this  becomes 

X 

%:^  +  ^&,=  0.......... ...(4), 
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an  exact  differential  equation,  of  which  the  solution  will  be 


2(bc^af 


-©' 


Ce    a     -1 

/    c\i 
or 


according  as  h  and  c  have  like  or  have  unlike  signs. 


4t.    Secondly.    The  solution  of  the  equation 

is  always  reducible  by  transformation  to  the  preceding  case 
whenever  — - —  =  t,  a  positive  integer. 

For  let  y  =  -4  H —  ,  y^  being  a  new  variable  which  is  to 

replace  y,  and  A  a  constant  whose  value  is  yet  to  be  deter- 
mined. On  substitution  and  arrangement  of  the  terms  we 
have 

!/i       Vx       Vi    dx  ^  ' 

Now  let  —  a-4  +  hA^  =  0,  then  ^  =  ^  or  0.    These  values 

0 

of  A  we  shall  employ  in  succession. 
5,    First.  •If  we  assume  -4  =  t  the  above  equation  becomes 


Multiplying  this  equation  by  ^  and  transposing,  we  have 


s 

x' 


^%-{<^  +  n)y,+  ct,,'  =  ha^ (^)- 
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Now  this  equation  is  of  the  same  form  as  the  given  equation 
between  y  and  a?.  The  coefficients  however  differ,  in  that  h 
and  c  have  changed  their  places,  and  a  has  become  a  +  w. 
And  this  transformation  has  been  effected  by  the  assumption 

a     X* 

Hence,  if  in  the  transfonned  equation  (6)  we  make  a  second 
assumption 

we  shall  have  as  the  result 

«'i'-(«  +  27i)y,+  Jy,»  =  caj" (7), 

h  and  c  again  changing  places,  and  a  +  w  becoming  a  +  2n. 
And  the  result  of  i  successive  transformations  of  the  same 
series  will  be  to  reduce  the  given  equation  either  to  the 
form 

aj^-(a  +  t/^)yi  +  cyi"  =  Ja;* (8), 

or  to  the  form 

a;^*-.(a  +  tn)y,  +  Jy,«  =  caj« (9), 

according  as  the  integer  i  is  odd  or  even. 

Now  by  what  has  been  established  in  Art.  3  the  above 
equations  will  be  integrable  if  we  have 

n  =  2  (a  +  tVi), 

an  equation  which  gives 

^^=* (!<>)• 

6.     Secondly.    If  we  assign  to  A  its  second  value  0,  (5) 
becomes 

Vi       Vi       Vx    dx 
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Or,  multiplying  by  ^  and  transposing. 

Now  this  equation  for  y^  differs  from  the  equation  (6)  obtained 
for  Vj  in  the  previous  series  of  transformations  only  in  that  a 
in  the  coeffiicient  of  the  second  term  has  become  —  a.  With 
this  change  only  then  that  series  of  transformations  may  be 
adopted  in  the  present  instance.  The  change  of  a  into  —  a 
in  the  final  condition  (10)  gives 

n  +  2a  ^  . 
2n    "* 

as  a  new  condition  under  which  the  equation  in  y  is  solvable. 
If  t  =  l  this  gives  n  =  2a,  the  condition  first  arrived  at,  and 
upon  which  the  subsequent  researches  were  based. 

Collecting  these  results  together  we  see  that  the  equation 

^  J  ^cil/+  Jy*  =  ca^  is  integrable  whenever  — ^= —  is  a  positive 

integer. 

7.     Let  us  now  examine  the  form  in  which  the  solution  is 
presented. 

If  —^ —  =  t,  which  is  the  condition  arrived  at  in  Art.  5, 
we  have  the  series  of  transformations 

a  .  0?" 

and  finally 

a-\-  (i—  l)n     0^ 
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where  Z:  =  6  or  c,  according  as  *  ia  odd  or  even ;  and  the  effect 
of  these  transformations  is  to  reduce  the  given  equation  to  one 
or  the  other  of  the  forms  (8)  and  (9). 

If  in  the  above  expression  for  y  we  aubstitnte  for  y^  its 
value  in  terms  a^ y^,  in  that  result  again,  for  y,  its  value  in 
terms  of  y,,  and  so  on,  we  find 


,.{A), 


the  last  denominator  belnff  — — -, — h  — .     The  value  trf 

yi  most  then  be  determined  by  the  solution  of  (8)  or  of  (9), 
these  equations  being  now  susceptible  of  expression  as  exact 
differential  equations  in  the  forms 


-  +  a°*'""'da:  =  0.. 


-(B), 
..(C). 


ey'—  ox 
af**'dy,~  (a+in)  yja^^"' 
bi/i  —  ca;" 


Wliett  therefore  — ~—  =  i  a  positive  integer,  the  solution  of  the 

equation  x-^~ai/  +  hy'  =  ex"  will  he  expressed  tn  the  form  of 

a  continued  fraction  hy  (A),  the  value  (f  yi  in  the  last  denomi- 
nator being  given  hy  the  solution  of  the  exact  differential 
equation  (B)  or  (C)  according  as  i  is  odd  or  even. 

Secondly,  if  — — -  =  i,  which  is  the  condition  arrived  at  in 
■"         2m  ' 

Art  6,  we  have  the  series  of  transformations 
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,n 


2n  — a  .  a; 


(t-i)«-g  g"  ., . 

2''-«- & ^J, ^^^^' 

wbere  i  =  J  or  c,  according  as  i  Is  odd  or  even.  From  tliese, 
eliminating,  as  before,  the  intermediate  variables  y^  y2>***yi-i> 
we  find 

or 

0        2n  — g        a;* 

~~*~    1^ (D), 

the  last  denominator  being  ^ 7 — ^^  H —  .    In  this  case, 

however,  the  equation  for  yj  fonned  by  changing  a  into  —  a 
in  B  and  C  will  be 

a^c?y,-(m-a)y,r— efe     ^^^^^^ 

^    a^-Jy,-(tn-a)y,,^-efe  ,^^     

according  as  t  is  odd  or  even. 

TFS^n  therefore  — - —  =  **  a  positive  integer^  the  solution  of 

X  'J^^ ay  -^rhf  ^  coi^  is  expressed  ly  (D),  the  value  of  yi  in  the 

last  denominator  being  given  by  the  exact  differential  equation 
(£}  or  (F)  according  as  lis  odd  or  even. 

Ex.    Given  a?^  —  y+^  =  a?'. 
B.aE.  7 
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Here  w  =  *,  a  =  1,   and  as  — - —  =  2  while  —^ —  =  —  1, 
^'  '  2w  2n 

the  fonnulsB  (D)   and  (F)   must  be  employed.    Assuming 

therein  a  =  l,  5  =  1,  c  =  l,  7i  =  |,  t  =  2,  we  have 

,=^=J|i!.- (.3), 

y^  being  given  by  the  exact  differential  equation 

^^hniMl^+aridx^^o (14), 


from  which  we  find 


+  3a;4  =  C? (15). 


The  elimination  of  y^  between  (13)  and  (15)  gives 

log'j^i-'i-^  +  e.^=^C (16), 

33^0:^  +  3X3  ^  y 

which  is  the  complete  primitive. 

Ex.  2,     Given  -f-  +  w'  =  a'*.    " 

dx 

This  is  an  example  of  Kiccati's  equation.   Assuming  there- 
fore w  =  - ,  we  find  x-j-  —  y  +  y^  =  x'^,  which  is  identical  with 
a;'  dx     ^     ^         ' 

the  equation  last  considered.     Substituting  therefore  in  (16) 
vx  for  y,  we  find  after  reduction 

log^"i-^-""*  +  6.i  =  C?..... (17), 


u 
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General  Ohservattons, 

8.     The  connexion  between  the  two   conditions  for  the 

solution  of  the  equation  x  •——  ay  +  Jy'=  ex*,  Implied  by  the 

71  +  2a 
double  sign  in  the  equation   -^ —  =  /,   may   otherwise   be 

established  as  follows. 

If  the  differential  equation  be  written  in  the  form 

it  becomes  evident  that  it  is  symmetrical  with  respect  to 
y  and  y  —  t  *    Assume  then  y  —  r  as  a  new  variable  in  place 

of  y,  and  writing y—  -j^y'^y^y' -\-^,  the  equation  becomes 

-l'+K2''+j)2''=^ (^^)' 

dy' 


or 


x-^^-^ay\ly'^^cx* (^^)' 


conditions  n  =  —, — -  and  n=    .  ^      are  mutually  dependent, 


; 


an  equation  which  differs  from  the  given  equation  only  in  that 
y  has  become  y',  and  a  has  changed  its  sign.     Hence  the 

—  2a        ,  2a 

2z-l 

and  the  value  of  y  having  been  obtained  for  the  former  case, 
its  value  in  the  latter  will  be  found  by  changing  therein  a 

into  —  a,  and  finally  adding  ^ . 

It  Is  here  also  to  be  noted  that  Instead  of  beginning  with 
«  assumptiou  of  the  form  3,  =  ^  +  ^  as  in  Art.  4,  we  might 

We  commenced  our  reductions  by  the  assumption  y  =  ^ , 

the  former  of  the  above  being  proper  for  increasing  by  n,  the 
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latter  for  diminishing  bj  n  the  quantity  a.  And  as  the  first 
led  directly  to  the  solution  (A),  so  would  the  second  have  led 
directly  to  the  solution  (D), 

Lastly,  it  may  be  remarked  that  each  of  the  above  assump- 
tions is  only  the  inverse  of  the  other.  To  increase  the  value 
of  a  by  n  we  had  to  employ  the  assumption 


x"" 


which  gives 

y'^'^A  +  y^,' 

and  this  indicates  the  form  of  the  assumption  for  the  case  in 
which  a  is  to  be  diminished.  Hence  also  by  admitting  nega- 
tive as  well  as  positive  values  of  t,  the  two  forms  of  solution 
might  be  replaced  by  a  single  one. 

•  « 

9.    We  have  seen  in  Art.  1  that  Eiccati's  equation 

^  +  W^cx^ 
ax 

is  reduced  by  the  assumption  w  =  ^  to  the  form 

X 

Hence  the  condition  for  the  solution  of  Eiccati's  equation, 
found  by  substituting  in  the  final  theorem  of  Art.  6,  1  for  a 
and  w  +  2  for  n,  will  be 

711  +  2  + 2_  . 
2»i  +  4    ""  *' 

whence 

'»=-2±2i?ri (21), 

I 

i  being  a  positive  integer. 
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We  may  give  to  the  expression  for  m  another  form,  viz. 

—  4i 

TO=    .        ,  t  admitting  of  the  value  0  together  with  positive 

integral  values.  In  order  to  prove  this,  let  it  be  observed 
that  two  values  of  m  included  in  (21)  are 

-4»  ,         -4(t-l) 

m  =  -; — r ,  and  «i  =       :       ' . 
2^— 1  2^— 1 

If  in  the  second  of  these  values  we  change  i  —  l  into  i,  and 
therefore  i  into  t+  1,  a  change  which  merely  involves  that 
we  interpret  i  as  admitting  of  the  value  0  as  well  as  of  posi- 
tive integral  values,  we  find 

'"=2?TT (22). 

When  i  =  0  this  gives  m  =  0,  and  as  this  value  also  results 
from  the  first  of  the  expressions  for  m  on  making  i=  0,  we  are 
permitted  in  that  formula  also  to  regard  i  as  admitting  of  the 
same  range  of  values.  Hence,  combining  the  two  formulae  in 
a  single  expression,  we  have 

'"^i?!! (23), 

f  being  0,  or  a  positive  integer. 

10.  Riccati's  equation  may  also  be  reduced,  and  it  usually 
has  been  reduced,  by  a  series  of  double  transformations,  of 
which  the  following  will  serve  as  an  example. 

The  equation  being  -v-  +  hu^  =  cx'^,  let  u  =  j-  + 


x*u^ 


We  have 

du  1        2  1    du 


1 


dx         ha^     q}u^     a?u^  dx  * 
,  ,_J_  .     2     .      h 
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Substituting  these  values  in  the  given  equation,  we  have 


Whence, 


I  1    du^_     ^ 


a.«^i  +  carX-^  =  ^- 


1 
In  this  equation  assume  x  =  z!^^^  then 

du,     du.  dz      f      ,  ox   ^  du 
whence,  after  substitution  and  reduction, 

S+:;;rTH<=i;rxir""'^ (24), 

az      m-^  o  w  +  o 

an  equation  differing  from  the  given  equation,  as  to  its  coeffi- 

c 

cients  and  indices,  in  that  b  has  been  converted  into ;: ,  c 

«i  +  3 

into r  ,  and  m  into ;  but  which  is  still  of  Riccati's 

m-f  3  m  +  3 

form.     The  transformation,  it  will  be  observed,  is  a  double 

one,  as  it  affects  the  independent  as  well  as  the  dependent 

variable. 

Now  if  m  be  of  the  form  -r-. — -  ,  we  find  on  substitution 

2e  —  1 

and  reduction 

7w  +  4_  ■-4(i-l) 
m+3"2(t-l)-l' 

Hence,  a  second  double  transformation  of  the  same  nature  as  the 
last  will  reduce  the  differential  equation  to  a  form  in  which  the 

index  in  the  second  member  will  become  —  ^,,    ^> — - .    And 

2(i  — 2)—  1 

thus  after  a  series  of  i  transformations  the  index  is  reduced 
to  0,  and  the  equation  becomes  solvable  by  separation  of  the 
variables. 
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To  establish  another  condition  of  solution,  assume  in  the 
^ven"  equation  tt  =  -,  x  =  z^^,  then,  after  substitution  and 
reduction,  we  have 

dz     m  +  1^      m  +  1  ' 

which,  by  what  has  preceded,  will  be  solvable  if  we  have 

m     _        At 
""m  +  i~'""2i-l' 

4; 
whence,  m  =  —  ,.  .  ,  . 

Combining  these  results  it  appears  that  Biccati's  equation  is 
integrable  if  w  =  .  ,  i  being  0  or  a  positive  integer.  This 
agrees  with  (23). 

It  is  manifest  from  the  complexity  both  of  the  transforma- 
tions above  described  and  of  the  results  to  which  they  lead, 
that  Biccati's  equation  is,  in  its  actual  form,  far  less  adapted 
for  such  transformations  than  the  equation 

to  which  it  is  so  easily  reduced, 

11*    Biccati'ii  equation  becomes  linear  on  assuming 

f  1   dto 


tt  = 


bw  dx  * 


The  transformed  equation  is 

^-J«tr«;  =  0 (25). 

We  shall  consider  it  under  this  form  in  a  subsequent  Chapter. 
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ToEiccati'a  equation  some  others  of  greater  generality  may- 
be reduced  by  a  change  of  variables,  e.  g.  the  equation 


(26), 


by  assuming  a;"'*' 


Euler's  Equation. 

It  has  already  appeared  that  the  solution  of  a  differen- 
tial equation  may  sometimes  be  freed  from  transcendents 
introduced  by  integration.  An  example  of  this  has  been 
afforded  in  the  instance  of  the  equation 

(Chap,  II.),  the  solution  of  whieh  is  capable  of  being  exhibited 
in  an  algebraic  form,  although  immediate  integration  intro- 
duces the  transcendental  functions  Bin~'a;,  sin"'y.  The  inquiry 
is  here  suggested  whether  in  any  other  cases  the  direct  inte- 
gration may  be  evaded,  an  inquiry  the  more  important  as  our 
means  of  integration  are  so  limited.  Euler  succeeded  in  ob- 
taining without  direct  integration  the  solution  of  the  equation 

Jy_ 


^{a  +  hx  +  cx'  +  ea?  +fx*)  '^  ^J[a-\-by^-cy-'+  ey'  +//)       ' 

and  of  some  related  forms.  The  result  belongs  to  the  theory 
of  the  elliptic  functions,  and  may  be  established  independently 
by  the  methods  which  more  peculiarly  pertain  to  that  theory. 
But  the  method  by  which  Euler  arrived  at  that  result  demands 
notice  here. 


12.     To  integrate  the  equation 

dx  ,  fl[y 


^{a+bx+cx'+  eai'+fx')^ ^{a+hy+cf+m/A-fi/)       ^  ■" 

Representing  the  polynomials  a  +  hx  +  cx^+ea^+fa*,   and 
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a + fty  +  cy*  +  cy*  +  j^*  by  -?  and  Y  respectively,  we  have  to 
integrate 

The  ordinaiy  aolution  of  this  equation  in  the  sense  of  Art.  5, 
Chap.  I.  voold  be 

bnt  it  is  our  present  object  to  obtain  an  algebraical  relation 
between  x  and  y  without  performing  the  integrations  above 
implied. 

|=V(X),  |=-V(r) (3). 

Also  let  a;+y  =  »,  aj— y  =  g^.  We  shall  endeavour  to  form  a 
differential  equation  in  which  p  and  q  are  dependent  variables, 
and  t  the  independent  variable. 

From  (3)  we  have 

g=V(X)-v(r) (4), 

g  =  V(X)  +  V(r)  (5); 

therefore  t^  =  X-F 
at  at 

smce  the  transformations  x  +y=p,  x--y  =  q  give 
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Again,  from  (3)  we  have 

d^        dt     ~,dt      dx        2  dx' 

de  ~2dy' 

whence  by  addition 

^_l(dX    dY\ 
de~2\dx'^  dy) 

=  l  +  op  +  \e{f+^  +  \jp{f  +  Z^ (7), 

on  effecting  the  differentiations  and  transforming  as  before 
jfrom  X  and  y  top  and  q. 

Multiplying  (7)  by  j,  and  from  the  result  subtracting  (6), 
we  have 


df      dt  dt       2 


{e-V2fp). 


Therefore 


2  d^      2  dp  dq^  - 

q^'de^q'didi^^'^^'^^' 


Now  multiplying  both  sides  by  -^ , 
2^^  2— 

^-(i)"^f=<^+^*s <"• 

from  which,  each  member  being  an  exact  differential,  we 
have  on  integration 

C  being  a^  arbitrary  constant. 
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Hence  %^i^l{G'^efp^^ff). 


Therefore  by  (4) 

V(i)-V(r)  =  (a:-y)V{a+e(a:  +  y)+/(a:+y)»}...(9), 
the  integral  required. 

The  student  may  apply  the  same  process  of  transformation 
and  reduction  to  the  equation 

dx  dy 


=  0 (10). 

The  resulting  integral  will  be 

V(X)  +  V(y)  =  (a^-y)V{C^+e(^  +  y)+/(^+3^r}...(ll). 

13.  It  will  probably  appear  that  there  is  something  arbi- 
trary in  the  mode  in  which,  in  the  above  investigation,  the 
final  differential  equation  (8)  between  j9,  q,  and  <,  upon  which 
the  solution  of  the  problem  depends,  is  formed.  The  analy^s 
which  is  subjoined  may  throw  some  light  upon  its  real  nature, 
and  shew  of  what  general  theorem  that  equation  constitutes 
an  expression. 

Prop.     Whatever  may  be  the  form  of  the  function  ^(a?), 
the  following  theorem  of  development  holds  good,  viz. 

*(y)  -*(«)  =  A  {f  (2^)  +f  (a:)}  (y-ar) 

+Al<^'(y)  +  <^'(^)}(y-«^)'+&c....(i2), 

wherein  -4^,  A^  -4^,  &c.  are  the  coeflScients  of  the  successive 

6*--l 

powers  of  a?,  in  the  development  of  the  function  -^ — r  in  a 
!     Boies  of  the  form 

-4^0?  +  A^  +  A^  +  &c. 
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For  ht  y  =  x+h,  then,  employing  a  well-known  symbolical 
form  of  Taylor's  theorem, 

^(y)  -  ^(a)  =  ^(as  +  h)-  ^{x) 

=  (e*^_i)^(a,) 


e*^+l 


(€*+l)<^(a!) 


•  ••••••••    lAOia 

where  -4^,  -^3,  &c.  have  the  series  of  values  above  described. 
Hence,  performing  the  differentiations  and  replacing  a?  +  A 
by  y,  and  A  by  y  —  a?,  we  have 

+  A  {f  "(y)  +  f  "(^)l  (y  -  a?)'+ &c ...  (14), 

which  is  the  proposition  in  question. 

The  values  of  A.,  A^,  -4^,  &c.  may  be  expressed  by  means 
of  Bernoulli's  numbers,  but  they  may  also  be  calculated  very 

€^—  1 

simply  by  developing  the  exponentials  in  the  fraction  , 

and  then  expanding  the  fraction  itself  by  division.  "We 
readily  find 

When  (f){x)  is  a  polynomial  of  the  fourth  degree,  we  have  . 

^r(a;)=0,     <^^(aj)  =  0,  &c., 
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and  the  theorem  is  reduced  to  the  following,  viz.: 
^(y)-^(«)=]{f(y)  +  f(a;)}(y-«) 

-^iir{y)+ri^)]iy-^y as). 

Now  the  differential  equation  (8)  into  whose  origin  we  are 
inquiring  is  merely  a  transformation  of  the  last  theorem. 
We  wiU  on  this  occasion,  and  for  the  sake  of  variety,  ex- 
emplify the  above  remark  in  the  solution  of  the  differential 
equation 

dx  dy  f 

wimrwm ^  ^' 

in  which 

^(a:)=sa  +  Ja:  +  ca?  +  eaj'+/c* (17), 

^(y)=a  +  Jy  +  c/  +  e/4-^* (18). 

Bei)re8enting  either  member  of  (16)  by  dt  and  assuming  t  as 
an  independent  variable,  substitute  the  values  hence  deter- 
mined for  ^  (a?),  ^'  {x)y  ^"'  (a?),  &c.  in  the  theorem  (15).  There 
will  result 


Hence       ^(a:)-(|/,    m-($)\ 
'^^^^''di\dtj''^dt\dt) 


d^x 
—  o 


fW-^§ 


Lastlj  from  (17)  and  (18) 

<f>"'  (x)  =  24/5?  +  6e, 
<f>'"(i,)  =  2ify  +  6e, 


I 
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by  which  substitutiohj  (15)  beoomes 
Or,  transposing 

(I)- (tT-^e^)!^^^) = (A^^^l)  (»-«)■•••('»)• 

Now  the  very  form  of  this  equation  suggests  the  transforma- 
tion x-\-y  =p,  a? — y  =  J,  by  which  it  becomes 

whence  multiplying  by  -j  ^  *^d  integrating 
therefore 

'■' '^ 

the  integral  sought. 


|-V{iMl±AMl]V(.+y)'+e  (a.+y)  +  C...(20)^ 


EXEKCISES. 


a'^-«y  +  /  =  a'' 


1.  ^'ia~'^y^y'^^ 


2,  ^  — ^ />^/  -L  -9/^  =  o«    * 


3.  -,-  +  2^  =ca;    . 

ax 

4.  -J-  +  5w*  =  caf*. 
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5.  J — tt'  =  2aj   . 

dx 

6.  Assuming  the  conditions  Ibr  the  solution  of  Riccati's 
equation,  Art.  9,  investigate  those  under  which  the  equation 

-J-  +  hoTif  =  caj*  is  inteprable. 
ax  ° 

7.  Assuming  the  conditions,  Art.  6,  under  which 

is  integrable  in  finite  terms,  investigate  those  under  which  the 
equation 

is  integrahle  in  finite  terms. 

\        8.    Transforming  the  equation  a? -^  — ay  + Jy^  =  caj^,  by 

assuming  aj"=  ^,  an  integrating  factor  may  be  found  by  Art.  6, 
•    Chap.  V. 

I 

\ 

9.    The  equation  -j-  +  Jt*"  =  caj*"  +  -^ ,  more  general  than 

j  J 

Biccati's,  is  reducible  to  the  form  a? -^  —  ay  +  b'y^=  ex"",  con- 
ridered  in  Art.  3,  by  an  assumption  of  the  form  u  = 


X 


.      10.    Hence  investigate  the  conditions  under  which  the 
|j  former  equation  may  be  solved. 

11.    The  same  equation  may  be  reduced  to  Riccati's  form 
•V^  assumption  of  the  form  y  =  Ax''^+z<f}(x),  followed  by 
ttnnaformation  affecting  only  x. 
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12.  Integrate  the  equation 

^ .  ^ ^0 

"by  the  application  of  the  theorem  of  Art.  13. 

13.  Deduce  from  that  theorem  the  following  expression  for 
the  value  of  a  definite  integral,  viz.: 

£»(.)fe,»M|M(i-„)-*--(-y"(»(i_,). 

^^'•'°'y"(»-«)'-fe. 


(     113    ) 


CHAPTER  VII.       ^ 

ON   DIFFERENTIAL  EQUATIONS  OP  THE  FIBST  ORDER,   BUT 

NOT   OF  THE  FIRST  DEGREE. 


1.    Beferring  to  the  general  type  of  differential  equations 
of  the  first  order,  viz. : 


^(^  .,!)=«, 


we  have  now  to  consider  those  cases  in  which  -j-  is  so  in- 

ax 

volved  that  the  given  equation  cannot  be  reduced  to  the  form 

Jlf4i^^y  =  0 
ax 

already  considered. 

Freed  from  radicals  the  supposed  equation  will,  however, 
present  itself  in  the  form 

where  P^,  P^,>..Pn  are  functions  of  a;  and  y. 

An  obvious  preparation  for  the  solution  of  such  an  equation, 
is  to  resolve  its  first  member,  considered  as  algebraic  with 

respect  to  the  differential  coefficient  ~ ,  into  its  component 

fectore  of  the  first  degree.    If  ^j,  J^j.-jPn  be  the  roots  of  (1) 
thus  considered,  we  shall  have 

B.D.E.  8 


; 
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-Pi>  -Pa'  '"Pn  teing  supposed  to  be  determined  as  known  func- 
tions of  X  and  y.  And  it  is  now  manifest  that  any  relation 
between  x  and  y  which  makes  either  one  or  more  than  one  of 
the  factors  of  the  first  member  to  vanish,  will  be  a  solution  of 
the  equation,  and  that  no  relation  between  x  and  y  not  pos- 
sessing this  character  will  be  such.  Hence  if  we  solve  the 
separate  equations 

Tx    P^^^'  dx    ^^'^'-dx    ^»"^ ^^^' 

any  one  of  the  solutions  obtained  will  be  a  solution  of  (2), 
since  it  will  make  one  of  its  factors  to  vanish.  And  if  we 
express  the  different  solutions  thus  obtained,  each  with  its 
arbitrary  constant  annexed,  in  the  forma 

F.-(7^  =  0,  r,-c,  =  o,...  F.-a  =  o, 

any  product  of  two  or  more  of  these  equations  will  also  be  a 
solution  of  (2),  since  it  will  cause  two  or  more  of  its  factors  to 
vanish. 

Ex.     Given  the  differential  equation 


2 

.2- .2 


2)-«y=« w- 


Here  the  component  equations  are 

dy 


dx 


-  a^^  =  0, 


and  their  respective  solutions  are 

logy-aa;-c,=  0 (5), 

iogy  +  aa;-c,  =  0 (6). 

Either  of  these  equations  is  a  solution  of  the  given  equation, 
and  so  is  their  product 

(logy -aa:-cj  (log 3^ +  aa;-c,)=0 (7). 


Pkr.2.; 
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2.  And  here  two  important  questions  are  suggealed.  First, 
Iiow  19  it  that  two  arbitrary  Constanta  present  themselves  in 
the  solution  of  an  equation  of  the  first  order  ?  Secondly,  is  it 
])Uii3ible  to  express  with  equal  generality  the  solation  of  the 
i'<{Uatioii  by  a  primitive  containing-^  single  arbitrary  constant 
in  accordance  ■with  what  has  been  said  of  the  genesis  of 
differential  equations  of  the  fir&t  order,  Chap.  i.  Art.  6? 
These  are  connected  questions,  and  tliey  will  be  answered 
together. 

The  equation  (7)  implies  that  y  admits  of  two  values  each 
involving  an  arbitrary  constaut,  but  it  does  not  imply  that  y 
oiloiita  of  a  value  involving  two  arbitrary  constants.  The 
component  factors  of  the  solution  separately  equated  to  0,  as 
ill  (5)  and  (6),  give  respectively 


c.ich  of  which  involves  one  arbitrary  constant  only,  and  each 
iiT  which  corresponds  to  a  single  factor  of  the  given  differential 
wHiation.  The  true  canon  is,  not  that  a  general  solution  of 
^111  equation  of  the  iii-st  order  can  involve  only  one  arbitrary 
L'ljiistatit  in  its  expression,  but  that  each  value  of  y  which 
■ucli  a  Bolutioii  establishes  involves  in  its  expression  only  a 
siNgle  arbitrary  constant. 

At  tlic  same  time  there  is  a  real  sense  in  which  it  remains 
ttue  that  every  differential  equation  of  the  first  order,  what- 
"■vor  its  degree  may  be,  implies  the  existence  of  a  complete 
iirimitivo  involving  a  single  arbitrary  constant,  and  there  is  a 
n'«l  sense  in  which  such  primitive  constitutes  the  general 
'■'Aation  of  the  differential  equation.  To  reconcile  these  seeni- 
"ii;  eimtradictions  I  shall  shew  that  if  we  suppose  the  arbi- 
■ntr  constants  c,  and  c,  in  (7)  identical,  and  accordinglv 
i^jiW  each  of  them  by  c,  wc  shall  have  an  equation  which 
*i!l  be,  first  the  true  primitive  of  (4),  in  that  it  will  generate 
'tilt  Moation  by  differentiation  and  the  elimination  of  e, 
•nwadly  its  general  solution,  in  that  no  particular  relation  is 
'inlncible  from  the  solution  (7)  involving  two  arbitrary  con- 
tanti  which  may  not  also,  by  tlie  use  of  a  lawful  freedom  of 
iulcrjtrciatiou,  be  derived  from  it, 
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Thus  replacing  c^  and  c^  by  c,  we  have 

(log y - ooj -c)  (logy +  aa?-c)  =  0 (9), 

whence     (log  y)*—  a^x^  —  2c  log  y  +  c'  =  0. 

Differentiating,  and  representing  -^  by  p, 

2  log 2^  ^-  2a*a;  -  2c2  =  0, 

,                     a^xy     , 
whence  c  = +  log  y. 

Substituting  this  value  in  (9),  we  have 

which  reduces  to  . 

aV(ay-^^=0. 

Or,  rejecting  the  factor  aV  which  does  not  contain  ^,  and 
replacing  i>  ty  ^ , 


(D'-"'^-". 


the  differential  equation  given.  Thus  (9)  is  its  complete 
primitive. 

Again,  that  solution  is  general.    The  two  relations  between 
y  and  x  which  it  furnishes  are 

y=:(7e«*,   y^Ce^ (10), 

and  these  differ  in  expression  from  (8)  only  in  that  the  arbi- 
trary constant  is  here  supposed  to  be  the  same  in  one  as  in 
the  other,  but  as  it  is  arbitrary  and  admits  of  any  value,  there 
is  no  single  relation  implied  in  (8)  which  is  not  also  implied 
in  (10)*  And  it  is  in  this  sense  that  the  generality  ot  the 
solution  is  affirmed. 


I 
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3.  These  illustrations  will  prepare  the  way  for  the  de- 
monstration of  the  general  theorem  which  they  exemplify. 

Theorem.  If  the  differential  equation  of  the  first  order  and 
n***  degree  he  resolved  into  its  component  equations 

dif  ^     dy  ^        dfi 

and  if  the  complete  primitives  of  these  equations  are  l^  =  Cj, 
I'^  =  Cj, . . .  F^  =  c^,  then  the  complete  primitive  of  the  given  equa- 
tion will  be 

■   {y.-c)iy,-c),..{v,-c)=Q. 

Let  us  first  examine  the  case  in  which  the  proposed  diffe- 
rential equation  is  of  the  second  degree,  and  therefore  express- 
ible  in  the  form  i-^— pM-i^— pA^^-     Suppose  that. the 

integral  V^  =  c^  is  derived  from  the  equation  --r—Pi  —  O  by 

means  of  an  integrating  factor  fx^ .    Then  dV^  —  fiA~-  —  pA  dx. 

In  like  manner  we  shall  have  dV^  =  fiJJ^- —  pj\  dx.  Now 
taking  the  equation 

(F,-c)(F.-c)  =  0 (11) 

as  a  primitive,  we  have,  on  differentiating  with  respect  to  x 
aady, 

{V^-c)dV,+  {V,-c)dV,=  0 (12). 

Therefore  e  =  -^.pjL_^, 


whence  r.-e  =  i^^^S 

'^»    ^~   dV.  +  dV.    • 
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Substituting  these  values  in  (11),  we  have 

iK-v;)'dV,dv,=o (13), 

which  gives     (r,-F/y..;..(J-p.)(|-^,)  =  0 (14). 

And  this,  on  rejecting  the  factor  ( V^  —  F^) Vi/^a  "^^^ich  does 
not  contain  any  differential  coefficients,  becomes  identical  with 
the  given  differential  equation.  Hence  (F^  —  c)(^—  c)=0 
is  the  complete  primitive  of  that  equation. 

To  generalize  this  particular  demonstration  it  would  be 
necessary  to  eliminate  c  between  the  equation 

(F,-c)(F,-c)...(r„-c)  =  0 (15), 

and  the  equation  thence  derived  by  differentiation  with  re- 
spect to  X  and  y.  The  ordinary  process  of  elimination,  as 
exemplified  above  in  the  particular  case  in  which  n  =  2,  would 
be  complex,  but  the  result  may  be  determined  without  dif- 
ficulty by  logical  considerations.  It  will  suffice  for  this  pur- 
pose to  consider  the  case  in  which  n  =  3, 

We  have  then  as  the  supposed  primitive 

(F;-c)(r,-c)(F,-c)  =  0 (16), 

and  as  the  derived  equation 

(F.-c)(n-c)^^'  +  (F.-c)(r.-o)5 

+  (F,-c)  (4^-0)^  =  0 (17). 

Now  (16)  implies  that  some  one  at  least  of  the  equations 

F,-c  =  0,   F,--c  =  0,   F3-c  =  0, 
is  satisfied. 
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■  If  the  first  of  these  equations  ia  aatiafied  we  have  c  —  1\, 
i  Bnbstituting  this  value  in  (17)  there  resulta 

(r,-r,)(i';-Fj(?r,  =  o (is). 

I  If  the  second  equation  of  the  syateni  is  satisfied,  we  have 
f  like  manner 

{V,-V,){l\~V,)dV,=  0 (10). 

I  If  the  third  equation  of  the  system  is  satisfied  we  have 

('^.-^.)C^,-^s)'^t;=o (20)- 

_pence  the  existence  of  (16)  as  primitive  supposes  the  exist- 
ence of  some  one  at  least  of  the  equations  (18),  (19),  (20),  and 
llierefore  of  the  equation 

iK~KyiK-KyiK-Ky'^K^K<^K=^ (21). 

which  ia  formed  by  multiplying  those  equations  together. 

Conversely  the  supposition  that  the  equation  (21)  is  true, 
involves  tlie  supposition  that  ou«  at  least  of  the  equations  1 
118),  (19),  (20)  is  true. 

The  equation  (21)  is  therefore  equivalent  to  the  result  which 
ordinary  elimination  applied  to  (IG)  and  (17)  would  give. 
Tlie  same  process  of  reasoning  applied  to  the  more  general 

II     Mjiiation  (15)  a3  supposed  primitive,  would  lead  to  a  result 

^Bf  the  form 


Ki\\dr,...ir,  =  0 .. 


..(22), 


K  being  the  product  of  the   sqnai-ea  of  the  differences  of  I 
"    "       F,.  ' 

On  comparison  with  (13)  we  aee  that  in  the  particular  casa  1 

Iff  M  =  2,  this  is  not  only  equivalent  to  hut  identical  with  the  I 

Malt  of  ordinary  elimiuation  in  that  case.    And  this  identity  J 

i  ftrnn,  though  it  is  not  necessary  to  our  present  purpose  to  j 

Ubliah  it,  might  be  demonstrated  generally. 


&C. 


Sow  iF..ft(|-y,)&,   iT>ft(j?-ft)&, 
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Hence  (22)  gives 

or,  rejecting  the  factor  Kfij^/ii^,..fi^,  which  does  not  contain 
differential  coefficients, 

Of  this  equation  it  has  therefore  been  shewn,  as  was  required, 
that  (F  — c)  (f^  — c)...(F^  — c)  =  0  constitutes  the  complete 
primitive. 

^ «"»  ®'-i"> <"• 

Here  the  component  equations  are 

and  their  respective  integrals  are 

y-Cj-2V(aa;)  =  0 (2), 

y-c,  +  2V(^)  =  0 (3). 

Replacing  both  constants  by  c  and  multiplying  the  equations 
together,  we  have 

(3^-c)'-4aa?=0 (4), 

as  the  complete  primitive.  , 

Now  this  primitive  represents  a  series  of  parabolas,  the 
parameters  ot  which  are  constant  and  equal  to  4a,  and  the 
axes  of  which  are  parallel  to  the  axis  of  x;  but  the  ver- 
tices of  which  are  situated  at  different  points  of  the  axis  of 
y,  corresponding  to  the  different  values  which  may  be  given 
to  the  arbitrary  constant  c.  Of  these  parabolas  the  equations 
(2)  and  (3),  which  may  be  written  in  the  more  usual  forms 

y  -  c^  =  2^{ax),    y  -  Cj,=  -  2  ^{ax), 
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represent  respectively  the  positive  and  the  negative  branches, 
wnile  the  equation 

{y~c,-2V(«a;)}{3^-c,+  2VM}  =  0 (5), 

represents  the  terms  which  would  be  found  by  taking  one 
positive  and  one  negative  branch,  hut  not  necessarily  from 
the  same  parabola.  Thus  there  is  no  portion  of  the  loci  re- 
presented by  the  apparently  more  general  solution  (5),  which 
18  not  also  represented  by  the  complete  primitive  (4).  The 
defect  of  generality,  if  as  such  it  is  to  be  regarded,  consists 
in  this  that  while  each  branch  of  every  curve  in  the  series 
is  represented,  those  branches  which  belong  to  the  same  curve 
are  paired  together. 

4.  There  are  certain  cases  in  which  differential  equations 
of  the  first  order  can  be  solved  without  the  resolution  of  the 
first  member  into  its  component  factors.  Of  these  the  most 
important  are  the  following. 

Ist,  When  the  given  equation  contains  only  one  of  the 
variables  x  and  y  in  addition  to  -j- ,  being  either  of  the  form 

or  of  the  form 

2ndly.  When,  involving  x  and  y  only  in  the  first  degree, 
it  is  expressible  in  the  form 

dtt 

iirdly.    When  the  equation  is  homogeneous  with  respect 
to  X  and  y. 

These  cases  we  shall  consider  separately. 
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Equations   involving    only    one    of   the    variables  x  and  y 

with  ?  . 
ax 

5.     In  this  case  if,  representing  -^  ^Ji^j  a^id  regarding 

p  as  a  new  variable,  we  form  a  differential  equation  between 
f  and  the  variable  which  does  not  enter  into  the  original 
equation,  and  integrate  the  equation  thus  formed,  the  elimina- 
tion of  p  between  the  resulting  integral  and  the  original 
equation  will  give  the  complete  primitive  required.  For  it 
will  express  a  relation  between  a?,  y,  and  the  arbitrary  con- 
stant introduced  by  integration. 

Thus  if  from  the  equation  F{x^  p)  =  0  we  deduce  x=^f[p)y 
then,  since  dy  =pdx^  we  have 

therefore  y=  \pf'{p)dp-{'C (1), 

After  the  integration  here  implied  y  will  be  expressed  as  a 
function  of  p  and  c,  and  between  that  result  and  the  original 
equation p  must  be  eliminatedr-    ..^ 

In  like  manner,  if  from  jP(y,  p)  =  0  we  deduce  y  =f{p)^ 
the  equation  dy=pdx  giyQBf'{p)  dp=pdx,  whence 


whence 


^im^+c (2), 


X 


between  which  (after  the  integration  has  been  performed)  and 
the  original  equation,  p  must  be  eliminated, 

But  these  methods,  though  always  permissible,  are  only 
advantageous  when  it  is  more  easy  to  solve  the  given  equa- 
tion, with  respect  to  the  variable  x  or  y  which  it  involves, 
than  with  respect  to  p. 


1 
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Ex.  1.     Given  aj  =  l+^'. 

Here  dy  =  pdx  =  j?  x  ^p^dp  =  ^p^dp ; 

3w* 
therefore  y  =  -^  +  c (3). 

Now  as  the  original  equation  gives  ^  =  (a?  —  1)*,  the  com- 
plete primitive  found  by  substitution  of  this  value  in  (3) 
will  be 

y  =  |(a?-l)*  +  o (4), 

and  it  would  be  directly  obtained  in  this  form  by  integrating 
the  original  equation  reduced  by  algebraic  solution  to  the  form 

This  example  illustrates  the  process  but  not  its  advantages. 

Ex.  2.     Given  a?  =*  1  +|7  +  p". 

Here  dy^pdx^pdp-^-Zp^dp; 

therefore  y—^  +-t-  +c (5), 

between  which  and  the  original  equation  p  must  be  eliminated. 
We  may  do  this  so  as  to  obtain  the  final  equation  between  x 
and  y  in  a  rational  form ;  but,  if  this  object  is  not  deemed  im- 
portant, we  may,  by  the  solution  of  a  quadratic,  determine^ 
from  (5)  and  substitute  its  value  in  the  given  equation. 

Ex.  3.    Given  y  =  p'  +  2p'. 

Here  since  pdx  =  dy  we  have 

dx^-dy  —  2dp  +  6pdp ; 
therefore  a?  =  2p  +  3p*  +  c. 
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From  this  equation  we  find 

-l±\/(3a;+C) 
P 3 ' 

(7  being  an  arbitrary  constant  introduced  in  the  place  of  1  —  3c; 
and  y  will  be  found  by  substituting  this  value  oi  p  in  the 
original  equation. 

Equations  in  which  x  andy  are  involved  only  in  the  first  degree^ 
the  typical  form  being  X(f>  {p)  +yy^  {p)  =  %  (i>)* 

6.  Any  equation  of  the  above  class  may  be  reduced  to  a 
linear  difierential  equation  between  x  and  p,  after  the  solution 
of  which,  p  must  be  eliminated. 

The  reduced  equation  is  found  by  difierentiating  the  given 
equation  and  then  eliminating,  if  necessary,  the  variable  y.  It 
may  happen  that  such  elimination  is  unnecessary,  y  disappear- 
ing through  difierentiation. 

Ex.     Let  us  apply  this  method  to  the  equation 

y=-^+f{p) -..-(I), 

usually  termed  Clairaut's  equation. 

Difierentiating,  we  have 

whence  {^J  +/'  (p) }  ^  =  0. 

Now  this  is  resolvable  into  the  two  equations, 

■x+f{p)=0 (2), 

l  =  « (^)- 

The  second  of  these,  which  alone  contains  differentials  of  the 
new  variables  x  and  p^  is  the  true  differential  equation  between 
X  and  J?. 
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Integrating  it  we  have^  =  c, 

and  substituting  this  value  of^  in  (1), 

y  =  ex +/(c). ..;.... (4), 

which  is  the  complete  primitive  required. 

Bat  what  relation  does  the  rejected  equation  (2)  bear  to 
the  given  differential  equation  (1),  and  what  relation  to  its 
complete  primitive  just  obtained  ? 

If  we  eliminate  p  between  (1)  and  (2)  we  obtain  a  new  rela- 
tion between  x  and  y  not  included  in  the  complete  primitive 
already  found,  i.e.  not  deducible  from  that  primitive  by 
assigning  a  particular  value  to  its  arbitrary  constant,  and  yet 
satisfying  the  same  differential  equation,  and,  as  we  shall 
hereafter  see,  connected  in  a  remarkable  manner  with  the  com- 
plete primitive.  Such  a  relation  between  x  and  y  is  called  a 
singular  solution.  We  shall  enter  more  ftdly  into  the  theory 
of  singular  solutions  in  a  distinct  Chapter,  but  the  following 
example  will  throw  some  light  upon  their  nature,  as  well  as 
illustrate  the  process  above  described. 

Ex.    Given  y  =  ipp  +  — . 
Here  differentiating  we  have 

From  the  equation  ;y  =  0,  we  have  ^  =  c,  whence 

y  =  ^  +  7 (^)' 

the  complete  primitive.   From  the  equation  x  — ^ = 0,  we  have 


=70- 
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and  this  value  substituted  in  the  original  equation  gives,  after 
freeing  the  result  Irom  radical  signs, 

y^^kmx (6), 

the  singular  solution. 

Here  the  singular  solution  (6)  is  the  equation  of  a  parabola 
whose  parameter  is  4m,  and  the  complete  primitive  (5)  is  the 
well-known  equation  of  that  tangent  to  the  same  parabola 
which  makes  with  the  axis  of  a;  an  angle  whose  trigonometri- 
cal tangent  is  c. 

Now,  for  the  infinitesimal  element  in  which  the  curve  and 

its  tangent  coincide,  the  values  of  a?,  y,  and  -^  are  the  same 

in  both.  And  thus  it  is  that  the  algebraic  equations  of  the 
curve  and  of  its  tangent  satisfy  the  same  differential  equation 
of  the  first  order. 

On  the  other  hand,  if  (5)  be  regarded  as  the  general  equa- 
tion of  a  system  of  straight  lines,  each  straight  line  in  that 
system  being  determined  by  giving  a  special  value  to  c  in  the 
equation,  the  envelop  or  boundary  curve  of  the  system  will 
be  determined  by  (6).  Here  the  singular  solution  is  presented 
as  the  equation  of  the  envelop  of  the  system  of  lines  defined 
by  the  complete  primitive. 

7.  In  the  second  place  let  us  consider  the  more  general 
equation 

Differentiating,  we  have 

whence  j^  -/  Cp)  j  ^  -/  (?)  a  =  ^ '  (f)  » 

or  ^_./(?')_a,  =  _£l£L 

«!p   p-f{p)      p-f{p)' 
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a  linear  equation  of  the  first  order  by  which  x  may  be  deter- 
mined as  a  function  of  p.  The  elimination  of  ^  between  the 
resulting  equation  and  the  given  one  will  give  the  complete 
primitive. 

The  typical  equation 

x(f>  [p)  -^l/f{p)=x  (P) 

may  be  reduced  to  the  above  form  by  dividing  by  '^  (^),  but 
it  may  also  be  treated  independently  by  direct  differentiation. 

Instead  however  of  forming  a  differential  equation  between 
X  and  p,  we  may  form  a  differential  equation  between  y  and 
p.  Or,  with  greater  generality,  representing  any  proposed 
function  of  p  by  t,  we  may  form  a  differential  equation  be- 
tween either  of  the  primitive  variables  and  L  Such  a  diffe- 
rential equation  will  necessarily  be  linear  with  respect  to  the 
i)rimitive  variable  retained,  and  its  solution  ^must  of  course  be 
oUowed  by  the  elimination  of  t.  And  this  general  procedure, 
more  iuUy  to  be  exemplified  when  we  come  to  treat  of  some 
of  the  inverse  problems  of  Geometry  and  of  Optics,  is  often 
attended  with  signal  advantage. 

Ex.     Given  x  +  yp  =  ap\ 

We  shall  reduce  this  to  a  differential  equation  between  x 
and  p. 

Differentiating,  we  have 
then  eliminating  y  by  means  of  the  given  equation,  we  have 

which  may  be  reduced  to  the  linear  form 

dx  X       ^    ap 

^^""i>(l+/)  ""!+/' 
its  integral  being 
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If  in  this  equation  we  substitute  for^  its  value  in  terms  of  x 
and  y  furnished  by  the  given  equation,  i.e.  if  we  make 

y±\/(y'  +  4aa;) 
P^  2^ ' 

we  shall  be  in  possession  of  the  complete  primitive. 

Had  we  chosen  to  form  a  differential  equation  between  y 
and  p,  we  should  have,  on  differentiating  the  given  equation 
while  regarding  y  as  the  independent  vanable, 

dx       1 
whence,  replacing  t-  by  -  and  reducing, 


dp     l  +  p'^     l+i?" 


therefore  on  integration 

* 

from  which,  as  before,  j>  must  be  eliminated.    The  final  results 
are  of  course  identical. 


Hbmogeneaus  Equations  of  the  first  order. 

8.    Equations  which  are  homogeneous  with  respect  to  x 
and  y  may  be  prepared  for  solution  by  assuming  y  =  vx. 

The  typical  form  of  such  equations  is 

''^(|.i')=o «• 

Assuming  then  "  =  r,  and  dividing  by  a:",  we  have 

^(»,i')  =  0 (2). 


a" 
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If  we  can  solve  this  equation  with  respect  to  j?,  we  have 

But,  since  y  =  on? 

dv  . 

Thus  the  transformed  equation  becomes 

,                                      dv       ^  dx     ^ 
whence  -^r-.  +  —  =0, 

an  equation  in  which  the  variables  are  separated,  and  in  the 
integral  of  which  it  will  only  remain  to.  substitute  for  t?  its 

value  ^ . 

X 

But  if  it  be  more  easy  to  solve  (2)  with  respect  to  v  than 
with  respect  to  pj  and  if  the  result  be 

then  restoring  to  t?  its  value  ^ ,  we  have 

which  is  a  particular  case  of  the  equation  of  the  previous 
section.     Hence  differentiating,  we  have 


P=Ap)+¥'ip)%, 


from  wliich  result? 


«     f{p)  -P      .' 


B.D.E. 
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an  equation  in  which  the  variables  x  and  p  are  separated. 
Between  the  integral  of  this  equation  and  the  given  equation 
p  must  be  eliminated,  and  the  relation  between  x  and  y  which 
results  will  be  the  complete  primitive, 

Ex.    Given  yp  +  nx^  V(y  +  ^)  V(l  +i^» 
Assuming  y  =  va?,  we  have 

the  solution  of  which  with  respect  to  p  gives 


^=''±\/(V)^('^+»)- 


_,  dv 

But  P^^d^'^^' 


Therefore  a;  g  =  ±  ^  ^-^  V(t^ + «), 

Integrating,  we  have 

log  {«  +  V(t^  +  n)}  =  ±  /Jl^)  log  «  +  C; 

therefore  i;  +  V(v'+w)  =  ca?  ^^»^, 

or,  replacing  t;  by  - , 

the  complete  primitive. 


F 
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Equatioiis  solvable  hy  differentiation. 


A  remarkable  claas  of  equations,  the  theory  of  which 
has  been  fiiUy  discussed  by  Lagrange,  deserves  attention. 

It  haa  been  shewn,  Chap.  I.  Art.  9,  that  if  two  differential 
equations  of  the  first  order,  each  involving  a  distinct  arbi- 
trary constant,  give  tiae  to  the  same  differential  equation  of 
the  second  order,  they  are  derived  from  a  coranion  primitive 
..involving  both  the  arbitrary  constants  in  question- 
Let  ua  suppose  these  differential  equations  of  the  first  ordec 
}  be  reduced  to  the  forms 


1 


•■(1), 


■id  let  the  primitive  obtained  by  the  elimination  Oi  -5- 

t  (x,  y,  a,  h)  =  0.     Lagrange  has  then  observed  that  if  we  ] 
lave  any  diSerential  equation  of  the  fost  order  of  the  form 

^|*(.,,,|),     ^(.,.,1)1  =  0 (3), 

k  oomplete  primitive  will  still  be  4>  {x,  y,  a,  h)  =  0,  but  with  | 
Y'WKlition  that  a  and  b  arc  no  longer  independent  con- 
lit!^  Imt  arc  connected  by  the  relation 

F{a,  b)  =  0. 

This  is  an  obvioua  truth.     For  as,  by  hypothesis,  the  sup-  I 
p-JBcd  primitive  <!'  {x,  y,  a,  b)=0  gives 

^(..„|).,  +(.„|)=., 

it  will  convert  (3)  into  F[a,  h)  —  0,  and  will  therefore  satisfy  1 
tliat  e({uatiQn  if  a  and  b  are  connected  by  the  relation 

F[a,  b)  =  0. 


3.32  LIQUATIONS  SOLVABLE  BY  DIFFERENTIATIOK.    [CH.  VIL 

Moreover  it  contains  virtnally  only  one  arbitrary  constant, 
for  the  relation  F{a^  i)  =  0  permits  ns  to  determine  &  as  a 
function  of  a.  Hence  it  will  constitute  the  complete  primitive 
of  (3).     See  also  Chap.  L  Art.  10. 

This  result  may  be  expressed  in  the  following  theorem. 

If  any  differential  equation  of  the  first  drder  he  expressible 
in  the  form 

F{<l>,ir)=.0 (4), 

where  (j)  and  '^  are  functions  of  x,  y,  -j- ,  stich  that  the  dif 

f6rential  equations 

<^  =  a,     -f  =  i, 

are  derivable  from  a  single  primitive  involving  a  and  h  as 
arbitrary  constants,  the  solution  of  the  given  differential  equa- 
tion will  be  found  by  limiting  that  primitive  by  the  condition 

F{a,b)  =  0, 

so  as  actually  or  virtually  to  eliminate  one  of  the  arbitrary 
constants. 

Ex.     Suppose  that  the  given  equation  is 
Now  the  diflFerential  equations  of  the  first  order 

»+y2-«-- (2), 

are  derivable  from  a  common  primitive;  for,  on  differen- 
tiating them,  we  have  respectively 

,  .  rays'      d^y    ^ 
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and  these  agree  as  differential  equations  of  the  sec6nd  order, 
Chap.  I.  Art.  9.     That  common  primitive,  found  by  elimi- 

dv  * 

nating  ^  between  (2)  and  (3),  is 

Hence  the  primitive  of  the  given  equation  is 

y'  +  {x-ar={fia)Y (4). 

We  might  also  proceed  as  in  the  solution  of  Clairaut's 
equation.     Diffei:entiating  the  given  equation,  we  have 

-^_^_,.(..,|)J.{,.(|)V,g|=„. 

The  second  factor,  which  alone  involves  -^-^ ,  equated  to  0, 
gives  on  integration  the  primitive 

f  +  ix-ay^V, 

as  will  be  seen  in  Chap.  x.  Art.  1,  in  which  the  relation  be- 
tween b  and  a  remains  to  be  determined  as  before.  The  first 
fsu^tor  equated  to  0  constitutes  the  differential  equation  of  the 

iinffular  solution,  which  will  be  obtained  by  eliminating  -%^ 

between  that  equation  and  the  equation  given. 

Clairaut's  equation  belongs  to  the  above  class.    We  may 
express  it  in  the  form 

Now  the  differential  equations 

dy 

dx      ' 
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generate  the  same  differential  equation  of  the  second  order 

da?     ^' 
and  are  derivable  from  the  same  primitive 


Examples  of  Transformation. 

10.    Well-chosen  transformations  facilitate  much  the  solu- 
tion of  differential  equations  of  the  first  order. 

Ex.  1.    Given  -^P^  =/(aj' +  2/")*.     Lacrotx,  Tom.  IL 
p.  292. 

Assuming  a:  =  r  cos  6^  y  =  r  sin  0^  we  have 

—  r 


^7F©] 


jr=/W> 


whence 

Jr     rV[r'-f/(r)n 
dti  f(r) 

Consequently 

a_  f        f{'r)dr         ,  ^ 

As  jfY^iT  Is  the  expression  for  the  length  of  the  per- 
pendicular let  fall  from  the  origin  upon  the  tangent  to  a 
curve,  the  above  is  the  solution  of  the  problem  which  pro- 
poses to  determine  the  equation  of  a  curve  in  which  that 
perpendicular  is  a  given  function  of  the  distance  of  the  point 
of  contact  from  the  origin. 
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By  the  Baroe  transformation  we  may  solve  the  e<iTiatioii 


V(l+p') 
Ex.2.     OiTend)' 


■Ji^+f)/' 


=  Aaf  +  l 


V(^ 


To  render  the  above  equation  homogeneous  if  j 
let  y  =  2* ;  we  find 


aible, 


r'"  "(ij  ' 


-dar+fev. 


:  and  c 


This  will  be  homogeneous  with  respect  to 
have 

i  (n  - 1)  =  a  =  MjS, 

equations  from  which  we  deduce 
■  J        a^  a 

■  ^"^'  -?• 

^fte  fanner  of  which  expresses  a  condition  between  the  indices 
of  tlie  given  equation,  the  latter  the  value  which  must  ba 
given  to  «  when  that  condition  is  satisfied. 

^     It  appears  then  that  the  equation 


m 


=  A'j^  +  B/, 


can  be  rendered  homogeneous  by  the  assumption  y  =  zP. 

If  the  more  general  transformation  y  =  z",  x  =  ^,  which 
fpitms  at  first  sight  to  put  us  in  possession  of  two  disposable 
r.mstantH,  be  employed,  the  necessity  for  the  fulfilment  of  the 
Aunc  condition  between  a,  /9,  and  k,  will  not  be  evaded,  the 
ratio  of  t)ie  constants  m  and  n,  not  their  absolute  values, 
proving  to  be  alone  available. 

Ex.  3.  The  equation  of  the  projection  on  the  plane  xy  of 
the  lines  of  curvature  of  the  ellipsoid  is 


^"^(ly 


.i^-A!f^B)'g-„j, 


..(1). 
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Assuming  aj'  =  «,  3/*  =  ^,  the  equation  is  reduced  to  one  of 
Clairaut's  form,  Art.  6.    Its  solution  is 

^     ^^        ^0  +  1* 

The  equation  may  also^  without  preliminary  transformation, 
be  integrated  by  Lagrange's  method,  Art.  9,  We  may  ex- 
press it  in  the  form 

^^  +  ^^  +  '1^  =  0 (2), 

where  ^  =  — ,    '^^^j^  —  ypx. 

Now  -p^^a^    y^  —  yp^^^^j 

are  derived  from  a  common  primitive  ^  —  (ia?=l.    The  solu- 
tion of  (2)  will  therefore  be, 

y^  —  aa?  =  h 
with  the  connecting  relation  between  the  constants^ 

And  this  will  be  found  to  agree  with  the  previous  result. 


EXEKCISES. 
The  following  examples  are  chiefly  in  illustration  of  Arts* 

1,  ^,  «>,  u* 


1. 


(D'-Kt)---^ 


\dx)     a? 
\dx)        X 
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4. 


\dxj        y  ax 

^{..(|)Y-».=<>. 


11. 


\aa?/      ur  +  2ax 


The  following  examples  are  intended  to  illustrate  Art.  6. 
The  singular  solutions  as  well  as  the  complete  primitives  are 
to  be  determined. 

^       dx     dx     \dx) ' 

The  following  examples  are  in  illustration  of  Arts.  7  and  8. 
14.  .-»|+V{'*(I)'}- 
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The  following  examples  are  in  illustration  of  Art.  9* 

€U3C 


7FM  rvF©i; 


(    139    ) 


CHAPTER  Vin. 


nS  THE  SINGULAR  SOLUTIONS  OF   DIFFEIiENTIAL  EQUATIONS 
OP  THE  FIRST    ORDER. 


1.  In  tlie  largest  sense  wliich  has  been  piven  to  the  tenn, 
n  Bingolar  solution  of  a  differential  equation  ia  a  relation 
lietween  the  variables  which  reduces  the  two  members  of  the 
pijoation  to  an  identity,  but  which  is  not  included  in  the  com- 
Ip'ete  primitive. 

In  this  sense,  the  relation  obtained  by  equating  to  0  8orae 
common  algebraic  factor  of  the  terms  of  the  equation  might 
claim  to  be  called  a  singular  solution. 

Bat,  in  a  juster  and  more  restricted  sense,  a  singular  solution 
of  a  differential  equation  is  a  relation  between  ,r  and  y,  which 
*ad9fie8  the  differential  equation  lit/  means  of  the  values  which 

'V ji'ms  fo  the  differential  coefficients  -j^ ,   -J^ ,  &c,,  but  is  not 

■  iiiolniled  in  the  complete  primitive.     In  this  sense  the  eqna- 
■"»  a^  +  j"  =  n',  is  a  singular  solution  of  the  differential  equa- 
m  of  the  first  order 


'l=V{' 


(IT 


B  reduces  the  members  of  that  equation  to  an  identity,  but 
"W  lijf  causing  any  algebraic  factor  of  them  both  .to  vanish., 
u  lilt  Bame  time  it  is  not  included  in  the  complete  primitive     ■ 

'  And  this  is  the  juster  definition,  because  that  which  is 
^ential  in  the  singular  solution  is  thus  in  a  direct  manner,  i 
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connected  with  tliat  wliich  is  esaential  in  tlic  differential 
equation.     Def.  Chap.  I. 

When  it  is  said  that  a  singular  solution  of  a  differential 
equation  ia  not  included  in  the  complete  primitive,  it  is  meant 
that  it  is  not  deducible  from  that  primitive  by  pivins  to  the 
arbitrary  constant  c  a  particular  constant  value.  But  although 
a  singular  solution  la  not  included  in  the  complete  primitive, 
it  ia  still  implied  by  it.  Upon  the  possibility  of  satisfying  a 
differential  equation  by  an  infinite  number  of  particular  equa- 
tions, each  formed  by  th&  particular  determination  of  an 
arbitrary  constant,  rests'the  possibility  of  satisfying  it  by 
another  equation,  to  the  formation  of  which  each  particular 
Bolution  has  contributed  an  element.  We  have  seen  in 
Chap.  VII.  how  a  singular  solution,  as  representing  the 
envelope  of  the  loci  defined  by  the  series  of  particular  solu- 
tions, possesses  a  differentia!  element  common  with  each  of 
them.  We  shall  now  see  that  this  property  is  not  accidental 
— that  it  is  intimately  connected  with  the  definition  of  a 
singular  aohition. 

It  is  inkiirtant  that  the  two  marks,  positive  and  negative, 
by  the  unmn  of  which  a  singular  solution  of  a  differential 
equation  of  we  first  order  is  characterized,  and  by  the  expres- 
sion of  which  its  definition  is  formed,  should  be  clearly  appre- 
hended.   Ist.  It  must  ffive  the  same  value  of-,-  in  terms  of  x 

°  ax 

and  ;/,  as  the  differential  equation  itself  does.  This  is  its 
positive  mark,  a  mark  which  it  possesses  in  common  with  the 
complete  primitive,  and  with  each  included  particular  primi- 
tive. 2ndly.  It  m'lst  not  be  included  in  the  complete 
primitive.  This  is  its  negative  mark.  Upon  the  analytical 
expression  of  these  characters  the  entire  theory  of  this  class  of 
solutions  depends. 

Among  the  different  objects  to  which  that  theory  haa 
reference,  the  two  following  are  the  most  important.  1st.  The 
derivation  of  the  singular  solution  from  the  complete  primitive. 
2ndly.  The  deduction  of  the  singular  solution  from  the  differ- 
ential equation  without  the  previous  knowledge  of  the  com- 
plete primitive.  The  theory  of  the  latter  process  ia  so  de- 
pendent upon  that  of  the  former  that  it  is  necessary  to  consider 
them  in  the  order  above  stated. 


w 
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Derii.'ation  of  the  singular  solution  from  the  complete  primitiee. 

2.  The  complete  primitive  of  a  differential  equation  of  the  i 
first  order,  whatever  may  be  the  degree  of  the  equation,  is  o^  I 
the  form 

j,  {x,  y,  c)  =  0. 

If  wc  give  to  c  a  particular  constant  value  in  this  equation   j 
we  obtain  a  particular  primitive.     If  we  give  to  c  a  variable   | 
valne  by  making  it  a  function  of  a,  or  of  ^,  or  of  both,  we,  as 
will  immediately  be  shewn,  convert  the  equation  into  any 
ilesired  relation  between  x  and  y.     We  propose  then  to  deter-  i 
mine  c  as  variable,  but  as  so  Tarying   that  the   resulting  i 
relation  between  x  and  y  shall  continue  to  satisfy  the  differ- 
ential equation. 

The  general  effect  of  the  conversion  of  c  into  a  function  of 
X  or  of  ^  must  first  be  considered. 

PhoI'.  I.     A  primitive  equation 

<j){x,  y,  c)  =0 

iwry,  hy  the  coniiersion  nfc  into  a  function  of  x  he  transformed  I 
tHiti  miy  desired  equation  containing  x  and  y  together,  or  y  \ 
ahne,  but  not  into  an  equation  involving  x  without  y. 

XiCt  the  desired  result  of  transformation  be 

i\,{x,y)=0,  orx(y)=0, 

involving  y  at  least.     Combining  either  of  these  equations 
wiili  the  primitive  we  can  eliminate  y,  and  so  obtain  a  rela-   | 
\_^aaa  between  x  and  c  which  will  determine  c  as  the  function 
Krwjuired. 

Il  is  evident  however  tliat  the  conversion  of  c  into  a  func- 
^  n  of  a;  tould  not  convert  the  primitive  into  an  equation  not 
Wtolving  y.  For  a  variable  cannot  be  eliminated  from  an 
•Jiutioii,  except  by  the  aid  of  another  equation  which  contains 
''■Il  variable. 
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Similarly  tlie  conversion  of  c  into  a  fonction  of  y  would 
enable  us  to  convert  the  given  primitive  into  any  desired 
equation  involving,  of  the  two  variables,  at  least  x. 

Ex.  Let  it  be  reqoired  to  convert  the  equation  y  =  cx  into 
3?-^y''=  1,  by  the  conversion  of  c  into  a  function  ot  x. 

Eliminating  y  from  the  given  and  the  proposed  equation, 
we  have 


whence  i 


_V(l-a^) 


This  value  of  c  substituted  \a.y=cx,  converts  it  into 

which  is  equivalent  to  a:*+  ^=  I. 

3.  Let  us  now  enquire  what  determination  of  c  as  a  func- 
tion of  X  will  convert  the  primitive  ^  (lc,  y,  c)  =  0  into  a 
relation  between  x  and  y  still  satisfying  the  cufferential  equ&< 
tion. 

Now  the  complete  primitive  of  &  differential  equation  of 
the  first  order  is  always  by  solution  with  respect  to  y  reduci- 
ble either  to  a  single  equation  or  to  a  series  of  equations  of 
the  form 

y-/(^.=) (!)• 

If  we  differentiate,  regarding  c  as  constant,  we  have  as  the 
derived  equation 

dyyfix.c) 

dx"     dx      ^-^'^ 

and  the  elimination  of  c  from  this  by  means  of  the  previous  I 

equation  gives  us  a  value  of -^  which  satisfies  the  differentiall 

equation.  That  differential  equation  woidd  then  still  be  satis- 1 
fied  if  c  were  regarded  as  variable,  provided  tliat  the  variation  | 
were  such  aa  to  leave  imchanged  tne  form  of  llie  relation  be- 


•.3.] 


FllOM  THE   COMPLETE   PRIMITIVE. 


tween  x,  y  and  c  in  the  primitive  and  in  the  derived  equation. 
For  the  nature  of  c  does  not  affect  the  mode  of  the  elimina- 
tion. 

Differentiattng  (I)  then  on  the  hypothesis  that  c  is  a  func- 
tion of  a:,  and  repreaentmg  the  difterential  coefficient  of  c  thos 


considered  "by  I 


,  we  have 


^ 


dy     dfl,x,  c)     df(x.  c)  (do 


dx 


d^ 


dc 


\dxj- 


(3). 

id  this  will  agree  in  form  with  the  expression  for  ^-^  in  (2) 

Boppose  c  a  constant  and  to  return  to  the  ordinary  primitive. 
It  lemaina  therefore  that  for  a  singular  solution  we  have 


i 


m^_,A 


^--— =0,     or-j^  =  0.. 


■■(*)• 


This  ia  the  first  analytical  condition.     What  it  means  is  that  I 
if  a  fixed  value  be  given  to  a;  in  the  primitive,  y  most  not  1 
Tiry  for  an  infinitesimal  variation  of  c.     And  by  this  condi- 
tion c  is  to  be  determined  aa  a  fonction  of  x. 

Now  in  accordance  with  the  reasoning  of  Prop.  l.  the  sub-  I 
slitation  cf  a  function  of  x  for  c  in  a  primitive  which  contains  I 
y,  cannot  lead  to  a  resulting  equation  not  containing  y,  though,  I 
It  may  lead  to  a  resulting  equation  not  containing  x.     Hence  I 

I  tiie  condition  -j=0  can  only  lead  to  those  singular  solutiona  I 

^  in  the  expression  of  which  y  at  least  is  involved.  Had  wa  J 
Kduccd  the  primitive  to  the  form  '^=f{y,  c)  we  should,  as  is  I 
evident  from  tlie  principle  of  symmetiy,  have  arrived  at  thai 
•Mlylical  condition 

S=» w. 

■  undilion  by  which  c  wonld  be  determined  as  a  function  ( 
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y.  And  the  sntstitution  of  such  value  or  values  of  c  in  the 
primitive  would  lead  to  all  singular  solutiona  in  the  expression 
of  which  X  at  least  is  involved. 

It  will  be  rememhered  that  what  is  essential  to  a  singular 
solution  is  that  c  should  not  admit  of  determination  as  a 
constant  wholly  independent  of  the  variables.  But  whether 
it  be  determined  aa  a  function  of  x  or  as  a  fnnction  of  y  ia 
indifferent.  The  one  form  is  usually,  but  not  always,  con- 
vertible into  the  other  by  means  of  the  primitive.  Thus,  if 
the  primitive  be  in  the  form  ^  (a;,  y,  c)  =  0,  and  c  be  deter- 
mined in  the  form  c=/(j),  the  eliminatioTi  of?/  between  these 
equations  will  generally  enable  ua  to  determine  c  as  a  function 
of  a;;  but  it  will  not  do  so  if,  in  the  elimination  of  y,  c  should 
disappear. 

Thus  if  the  primitive  were 

a;  =  (y  -  c)°, 

the  value  of  c  determined  as  a  function  of  y  by  the  condition 

—  =  0  would  be  c  =  y,  and  Qiis  value  of  c  is  not  expressible 

by  means  of  x,  for  on  attempting  to  eliminate  y  between  the 
above  equations  c  also  disappears.     Nor  is  it  indeed  possible 

in  the  above  case  to  satisfy  the  condition  ;^  =  0.     Hence  it 

necessary  in  establishing  a  general  method  to  take  account  of 
hoih  the  conditions  (4)  and  (5). 

And  these  conditions  are  8u65cient.  No  other  is  implied. 
The  comparison  of  (2)  and  (3),  from  which  the  condition -^=0 

was  derived,  leads  also  to  the  condition  j-  =  0|  ^ii*  "Ot  to  any 

.  dy 

other  condition.     The  expressions  which  they  fiimish  for  -f- 

bccome  ef[oivalent  in  two  cases  only,  viz.  Ist,  if  '■  -t^ —  =  0, 
the   case   first    considered ;    2ndly,    if  without    suppoBiag 
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•yC*.  c)      „  1.  f^/f^-  f)  /dc\    .....      ,    . 

•'-V — =0,  we  have  -^— -j — -'[-fj  innEitesimal  in  com- 
parison with   ■'^'      ,  and  therefore  if  we  have 

dfjx^c)  .  df(x,c)  ^Q         ,g, 

do       '       dx  ' 

for,  c  Ijeing  regarded  as  a  function  of  x,  and  therefore  varlahle, 
the  factor  (-j^)   cannot  be  contiuuoualy  infinite.     Now  dif-  ' 
lerentisting  the  ec[uation  y=f{x,  c)  we  have 
,      df{x,c)  ,    ■  df(x,c)  , 

Hence,  if  we  make  %  =  0,  we  have 

dx_     df(x,c)  .  df{x,  c) 

do~  de       ■       dx      ^^1' 

dx 
m  that  (G)  assumes  the  form  t-  =  0.     But,  as  a  demimatration 

of  this  condition,  the  above  method  is  less  general  than  the 
]nt:rioaa  one,  for  it  assumes  the  possibility  of  expressing  as  a 
iunclioo  of  X  the  value  of  c  aetermined  by  the  condition 

—  =  0.    Now  that  value  is  primarily  a  function  of  y,  and  may   ' 

uot  be  esprcssible  at  all  by  means  of  x. 

It  is  well  to  note  that  the  final  criteria  -j^  =  0,  —  = 
dc       '   dc 

Iue  in  effect  analytical  expressions  of  what  logicians  term  co 
ildonal  propositions.  Ihe  former  expresses  that  »/  a;  be  I 
■mimed  constant,  y  will  not  vary  for  an  infinitesimal  varia-  J 
tioB  of  c ;  the  latter  that  ify  be  assumed  constant,  x  will  notJ 
T«y  for  an  infinitesimal  variation  of  c. 
i.  Each  of  these  conditions  thcu 
l«  its  apccial  case  of  failnie.  The  former  cannot  lead  ns  to  J 
1  B.  D.  E.  \(i 
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singular  solutions  in  which  y  is  not  involved ;  the  latter  can- 
not lead  to  those  in  which  x  is  not  involved.  It  is  proper 
to  shew  that  except  in  such  cases  of  failure  they  are 
equivalent. 

As  expressed  by  means  of  the  primitive  y=/ (a:,  c),  these 
conditions  assume  the  forms 

df{x,c)  ^^       df{x,c)  ^  df{x,c)^^ 
dc  '  dc      "^      dx  ' 

or  ^  =  0     ^-^  =  0 

dc        ^    dc      dx       ' 

and  these  are  equivalent  unless  ^  be  0  or  infinite. 

But  ^  =  0  implies  that  the  singular  solution  is  of  the 

form 

y  =  a  definite  constant, 

and  this  is  precisely  that  form  of  singular  solution  which  the 

dx 
condition  ;7-  =  0  fails  to  give. 

dv  dx 

Similarly  j^  =  ^^  >  being  equivalent  to  -r-=0,  implies  that 

the  singular  solution  is  of  the  form 

a;  =  a  definite  constant, 

and  this  is  that  form  of  singular  solution  which  the  condition 
~  =  0  fails  to  give. 

dv         dx 
Thus  the  conditions  -f  =  0,  ;7-  =  0,  although  not  necessarily    " 

equivalent,  do  not  lead  to  conflicting  results. 

When  we  cannot  solve  the  primitive  equation  with  respect 
to  y  and  a;  so  as  to  enable  us  to  form  directly  the  expressions 
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for  -^  and  -j-,  we  may  proceed  thus.     Kepresenting  tlie  pri- 
tuitive  by  0  =  0,  we  have  on  differentiation 


L 


*. 


J,  reinemljering  wliat  ia  meant  by  4^ 

dy         dc        dx  ^ 
do         dtf}'      dc 


J  dx 

^di' 


nnd  the  second  members  of  these  ei^uations  must  be  equated 
too. 

We  see  that  these  second  members  will  usually  vanish  if  I 

J-  =  ft.    And  tliia  equation  -^  =  0  is  adopted  by  some  writers  I 

aa  a  soiScieiit  expression  of  the  rule  for  the  deiivation  of  the  J 
lingular  solution  from  the  complete  primitive,  unrestricted  I 
by  any  accompanying  condition,  (Lagrange,  C'alcul  des  Fonc-  J 
turns,  p.  207).     We  must  notice  liowever  that  the  vanish ing^  J 

_•!  n-  __  !>  (9)  may  be  due  not  to  the  vanishing  of  the  I 

imerator  -^ ,  but  to  the  assumption  of  an  infinite  value  by  j 

the  denominator  -,-  or  -—  .     The  latter  is  indeed  quite  aa 

di/        ax  ' 

probable  a  cause  as  the  former  -when  0  is  not  expressad  as  a 
ntional  and  integral  function  of  a;  and  y.     And  even  when  0 

mdition  -^  =  0  may  fail  through   its  | 


u  tiina  expressed  the 


lihTolTinf;  &  factor  contained  in  -^  or  — . 
m^  *•  di^       ii-r- 

'liile  the  true  tests  of  a  singulai 


We  conclude  that  j 
,„  are  J'  =  0  .• 
=  0,  ony  subsidiary  conditions  such  as  -^  =  0,  -i    =  < 
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never  ■without  reference  to  the  more  fundamental  rclationa  of 
which  they  take  the  place. 

The  following  is  a  legitimate  example  of  the  application  of 

the  subsidiary  condition  -y   =0. 

The  complete  primitive  of  the  differential  equation  -J-  =  2y* 

is  J  =  (a;  —  c)°.     Here  (j>  =  y—(x  —  c)°,  and,  this  being  rational 

and  integral,  the  condition  -^  =  0  gives  2  (ai  —  c)  =  0,  whence 

c  =  a;,  a  value  which,  substituted  in  the  primitive,  gives  y  =  0 
a  singular  solution. 

The  condition  -i'  =  0  also  gives  c  =  x,  and  leads  to  the  same 
result    But,  since  the  primitive  solved  with  respect  to  x  gives 


singular  solution  is  here  obtained  by  means  of  the  condition 

-7^=  0,  and  not  by  the  condition  -j-  —  0. 
tic  do 

5.     The  chief  results  of  the  above  investigation  are  com- 
bined in  the  following  Proposition. 

Pkop.  it.     Every  singular  solution  of  a  differential  equtt- 
tion  of  the  first  order  may  be  deduced  from  ila  complete 
five  hy  giving  therein  to  c  a  variable  value  determinet 
that  primitive  by  either  or  both  of  the  equations 
dy 


dc       '  dc 


..(1). 


And  any  solution  which  ts  thus  obtained,  and  which  cannot  ie 
also  obtained  hy  giving  to  c  in  the  primitive  a  constant  value,  it 
a  singular  solution. 

The  conditions  (1)  are  equivalent,  except  wlien  one  only  cf 
t/ie  variables  x  and  y  is  involved  in  the  singular  solution;  sobi- 


^Ht.  2.]   DlFFEItl 
^^bu  inoalving  o 

^m^ing  only  froTi 
^H   When  the  pri 
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living  only  the  variable    y    resulting    only  from 
'ition  -]=^>  "^  those  involving  only  the  variable  x 


3  condition  - 


's  rational  <inii 
ingle  condition  J 


When  the  primitive,  represented  hy  ^  =  0, 
integral  we  may  for  convenience  employ  the 

T^  =  0;  but  newer  without  reference  to  the  fundamental  con- 
ions  (1). 


In  the  statement  of  the  above  theorem  the  two  fuUon- 
riiculara  should  be  noticed. 


It  supposes  c  to  be  determined  as  a  variable  qnanf  it;'. 
iw  if  0  be  obtained  aa  a  function  of  both  x  and  y,  as  it 


generally  will  be  if  the  condition  -y-  =  0  be  made  use  of,  it 

may  be  necessary  by  a  Rubsequent  elimination  to  reduce  it  to 
ft  function  of  one  of  the  variables,  in  order  to  assure  ourselvea 
that  it  is  not  constant  in  virtue  of  the  relation  between  x  and 
y  established  in  the  primitive, 

2ndly.  The  theorem  takes  account  ecfually  of  the  positive 
and  of  the  negative  characters  of  a  singular  solution.  The 
existence  of  a  variable  value  of  c  determined  by  either  of  tlie 
fii>ndition8  (1)  does  not  assure  us  that  the  resulting  solution  is 
iineular,  unless  constaut  values  of  c  are  at  the  same  time 
excluded. 


Ex.  1.     The  equation  j'—  2xy  -^  +  {l  +  a.^ 


t  ita  complete  primitive  y  = 
^lution  is  required. 


fV(i 


Its   singulai  J 


X 


Hence    i  ■  =  0  gives  for  c  the  j 
the  substitution  of  which  in  the  j 


-V(^"  +  i). 
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This  valae  oi  y  satisfies  tlie  given  difFerential  equation,  and 
it  is  evident  on  inapection  that  it  is  not  included  in  the  com- 
plete primitive.  Formally  to  establish  this,  we  find  on  elimi- 
nating y  between  that  equation  and  (1) 

cc  +  V(l-c')=V(^'  +  l); 

solving  which  with  respect  to  c,  we  .have  the  unique  value 

c  =  -: — z — —7  ,  which,  BEreeing  with  the  value   of  c  before 

employed,  shews  that  c  admits  of  no  other  value,  and  in 
particular  that  it  admits  of  no  constant  value.  The  solution 
ia  therefore  singular. 

The  condition -T-  =  0  would,  in  the  above  example,  give 

Uf  —  \)^ 
c=  — ,  and  lead  to  the  same  iinal  result. 

y 

We  must  be  careful  not  to  rely  upon  the  condition  -r  —^% 

except  under  the  circumatances  specified  in  the  general 
theorem.  This  remark  will  be  illustrated  in  the  following 
example. 

Ex.  2.  The  complete  primitive  of  the  differential  equa- 
tion y  =px  +  — ,  where  p  stands  for  -7- ,  is  y  —  ac =  0, 

and,  if  we  represent  its  first  member  by  ^,  the  elimination  of 
c  between  the  equations  <^  =  0,  -^  =  *^i  gives  the  singular  solu- 


dc' 


tion  y'  =  4ma:. 


But,  though  this  is  not  a  procedure  likely  to  be  adopted,  if 
ve  reduce  the  primitive  by  solution  to  the  form 
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d  then  represent  ita  first  member  by  i^,  we  dliall  have 
An' 


dy  _     d^     dS 
dc         dc   '  dy 


\x     ic  V(2/'  — 4"w;)J 


And  here  the  singular  solution  ^  —  ^mx  —  0,  before  obtained, 
is  seen  to  be  dependent,  not  upon  the  vanishing  of  -^  ,  but.  J 

apOQ  the  assumption  of  an  infinite  value  by  -7- . 

F    The  true  ground  of  preference  for  the  conditions 


*_ 


-3-  =  0,  consists,  however,  not  in  the  directness  of  their  appli-  I 

cation  to  Irrational  forms  of  the  primitive,  but  in  the  nlainnesa  I 
of  their  geometrical  interpretation,  and  still  more  in  tneir  fun- 
damental relation  to  the  problem  of  the  derivation  of  the  1 
singular   solution   from  the    differential   equation — queatio 
hereafter  to  be  discussed. 

The  following  example  is  intended  to  illustrate  that  portioa  ] 
of  the  theorem  which  relates  to  the  negative  character  of  a  ] 
singular  solution. 

Ex.  3.     The  complete  primitive  of  the  differential  equation 


\d^i 


'^!/±+^'/=0, 


•  y  =  c  (x  —  c)'.     The  singular  solution  is  required. 


1^  =  0  gives 

(aj  -c){x-  3c)  =  0, 
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whence  c  =  a;,  or  t:  •     These  values  of  c,  both  of  v 
variable,  reduce  the  primitive  to  the  forms 

2/  =  0,     3/  =  -, 

aii3  both  these  are  solutions  of  the  differential  equation.  Bn 
while  the  latter  of  the  two  is  not  included  in  the  complet 
primitive,  the  former  is  included  in  it.  If  between  the  equu 
tious 

y  =  c{x-cY,    i/=0, 

we  eliminate  y,  the  resulting  values  of  c  will  be 
c  =  0,     c  =  a-. 

We  see  therefore  that  the  solution  to  which  we  v 
by  the  assumption  c  =  x  is  a  particular  integral.  But  it  ■ 
aesses  the  geometrical  properties  of  a  singular  solutioaj 
plained  in  tie  following  Article. 


Geometrical  Interpretation. 

6.  Let  y  =/  (a:,  e)  represent  a  family  of  curves  the  mil 
vidua]  members  of  which  are  determined  by  giving  differen 
values  to  c.  Then,  adopting  for  a  moment  the  language  oi 
infinitesimals,  the  differentiation  of  y  with  respect  to  c  implies 
the  transition  from  an  ordinate  y  of  one  curve  to  an  ordiuata 

y  +  -}  dc,  corresponding  to  the  aame  value  of  x,  but  belonging 

to  another  curve  of  the  series;   viz.  the  curve  obtained  by 
changiug  c  into  c  +  dc. 

When  we  impose  the  condition  —  =  (),  we  demand  that  this 
transition  shall  not  affect  the  value  of  the  ordinate  y  corre- 
sponding to  a  value  of  x  determined  by  the  equation  ^  =  0. 
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Hence  the  singular  equation  obtained  by  the  elimination  of 

e  between  the  equations  y=f{x^c),   -^  =  0,  represents  the' 

Iccus  of  ancli  points  of  successive  intersection. 

In  stricter  langnage,  the  singular  solution  represents  the 
locus  of  those  points  which  constitute  the  Ivntta  of  position  of 
the  points  of  actual  intersection  of  the  different  members  of 
the  family  of  curves  represented  by  the  equation  y=f{x,  c), 
alirays  excepting  the  case  in  which  that  locus  coincides  with 
a  patticolar  curve  of  the  system. 


for  the  locus  of  the  singular  solution  and  the  loci  of  primitives", 
it  follows  tliat  the  foi-mer  has  contact  with  every  curve  of  the 
latter  system  which  it  meets.  The  locus  of  the  singular  solu- 
tion is  seen  to  be  the  envelope  of  the  loci  of  primitives.  The 
envelope  of  the  loci  of  primitives  is  the  locus  of  a  singular 
solntion,  except  when  it  coincides  with  one  of  the  particular 
loci,  of  which  it  forms  the  connecting  bond. 

Similar  observations  may  be  made  with  reference  to  the 


condition 


dx 


Derivation    of  the   singular   solution  from    the   differential 
equation. 

7.  We  have  found  that  the  singular  solution  of  a  differen- 
tial equation  considered  as  derived  from  its  complete  primitive 
IMWscsses  the  following  characters. 

1st.     It  satisfies  one  of  the  conditions  ^  =  0,  -,   =0. 
ac  dc 

_2nil.  It  is  not  possible  to  deduce  it  from  the  complete 
[irimitive  by  giving  to  c  a  constant  value. 

It  haa  also  been  shewn  that  the  positive  conditions  are 
T'ioivalcnt  except  wlien  the  singular  solution  involves  only 
one  of  tbe  variables  in  its  expression. 
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Now  we  shall  endeavour  to  translate  the  above  characters 
from  a  language  whose  elements  are  x,  y,  and  c  to  a  language 

whose  elements  are  x,  y,  and  -^ , — ^from  the  language  of  the 

complete  primitive  to  the  language  of  the  differential  equation. 

If  we  differentiate  with  respect  to  x  the  complete  primitive 
expressed  in  the  form 

y=/(a?,c) (1), 

we  obtain  the  derived  equation 

and  substituting  in  this  for  c  its  expression  in  terms  of  x  and 
y  given  by  the  primitive  (1),  we  have  finally  the  differenUoi 
equation  in  the  form* 

i>=^(a^»y) (3). 

Thus  the  differential  equation  (3)  is  the  same  as  the  derived 
equation  (2),  provided  that  c  be  considered  therein  as  a  func- 
tion of  a;  and  y  determined  by  (1). 

Accordingly  we  have 

|i„(3)=|i„Wx|in(l). 

or  -/  in  (3)  --^—j—^  -r-  ''  ^'   '  \ 

ay      ^  '        OQcao  etc 

.    /,N  ^     ^     dy     ^     df{x,  c) 

smce  in  (1)         —  =s  l  -?-  -^  =  1 4-  -"^ — - . 

dy  dc  do 

""ir      %'i^i (*)■ 


I 
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provided  that  the  value  of  the  first  member  be  derived  from 
the  diSercntial  cquatioo,  that  of  the  second  member  from  the 
complete  primitive. 

In  like  manner  if  we  suppose  the  complete  primitive  ex- 
pressed in  the  form 

wc  shall  have  through  symmetry  the  relation, 

d  /1\      d  .      dx  ,  . 


Ihe  6r8t  member  referring  to  the  differential  equation,  the 
second  to  the  complete  primitive. 

The  equations  (4)  and  (5),  which  are  rigorous  and  funda- 
nental,  establish  a  connexion  between  the  differential  equa- 
tion  and  the  complete  primitive,  and  it  now  only  remains  to 

introduce  the  conditions  -f  =  '^>  j~  =  *^-     ^^  begin  with  t!ie 


fonner. 


,  ^- 


We  have  seen  that  when  37  =  0  leada  to  a  singular  aolu- 

liun  it  does  so  by  enabling  us  to  determine  c  as  a  function  of  x, 
'u;HM)se  o  =  X.  Before  proceeding  to  more  general  considera^ 
tiona  it  will  be  instructive  to  make  a  particular  hypothesis  as 


10  'Hitjbrm  of  tlie  equation 


dc~ 


happose  then  this  equation  to  be  of  the  form 

Q{c-.Ti~-0 (6), 

I  abeinga  positive  constant  and  Q  a  function  of  x  and  c,  which 
I  neither  vanishes  nor  becomes  infinite  when  c  =  X.  This  hypo- 
I  4e*ii  is  at  least  sufficiently  general  to  include  all  the  cases  in 

[  wbich  /=0  is  algebraic. 
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By  (6)  we  have  then 

dQ  dX 

dp      d  ^      dv      dx  dx  ,_^ 

-^=:        log  -^  =  _.-7n— ^ (7), 

ay     dx     ^  do       Q         c—X 


and  the  second  term  of  the  right-hand  member  having  c  —  X 
for  its  denominator  and  not  containing  c  at  all  in  its  nume- 
rator, is  infinite.  At  the  same  time,  we  see  that  no  such 
infinite  term  would  present  itself  were  c  determined  as  a  con- 
stant. 

For  let|=(2(o-ar.thenllog|  =  g.(2.  the  right- 
hand  member  of  (7)  being  now  reduced  to  its  first  term. 

The  conclusion  to  which  this  points  is  that  -^  is  infinite  for 
a  singular  solution,  but  finite  for  a  particular  integral. 

Again,  suppose  the  value  of  c  in  terms  of  x  and  y  fur- 
nished by  algebraic  solution  of  the  complete  primitive  to  be 
c  =  <^  (a?,  y),  then  substituting  this  value  in  the  equation 
c  —  -3^=  0,  we  obtain  the  singular  solution  in  the  form 

Now  the  same  substitution  gives  to  the  infinite  term  in  the 

value  of  -,-  the  form 
dy 

dX 

^^        (8). 


^  (a?,  y)-X 


We  see  then,  in  the  case  of  a  singular  solution  correspond- 
ing to  a  determination  c  =  X,  that  -^  as  derived  from  the  dif- 
ferential equation  becomes  infinite  owing  to  ^  (a:,  y^  —  X 
occurring  in  a  denominator.  And,  whatever  modification  oC 
form  may  be  made  by  clearing  of  fractions  or  radicals,  we  may 
still  infer  that,  if  2<  =  0  be  a  singular  solution  derived  from  an 
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algebraic  primitive,  tbe  function  -j-  will  become  infinite,  owing 
to  u  presenting  itself  under  a  negative  index. 

The  analysis  does  not  however  warrant  the  conclusion  that 


be  a  solution.     If  m  be  a  negative  constant,  the  second  term 
in  the  expression  of  -f-  is  still  infinite,  but  the  prior  condition 

^  =  0  is  no  longer  satisfied.     All  we  can  affirm  is  that  if 

T-  =  00  gives  a  solution  at  all  it  will  be  a  singular  solution. 

Since  -^  =  -  ,  it  is  evident  that  a  singular  solution  originat- 
ing in  a  determination  of  c  in  the  form  c=  I'  ■will  make 


f-J  infinite. 


dx  _ 

A  contrast  between  the  conditions  -5^  =  0,  -;-  =  0,  and  the 
ac  ac 

cjjuditions  -f  =  ^  ,  -f  {-)  =  °o ,  is  also  developed.  The  former 

lead  to  solutions,  but  not  necessarily  to  singular  solutions; 
tlie  Ulter  do  not  necessarily  lead  to  solutions,  but  wlien  they 
^>  tliose  solutions  are  singular. 

Ex.  1.    Given  p*  —  2xp  4-  2y  =  0. 

,  Hare  p  =  x±^{x'—2^), 

Wiiuli  becomes  infinite  if  h  =  —  ,  and  tliis  s^lisfica  the  dlffer- 
L    _  -^       2  ' 

|MiiJ  equation.     It  is  therefore  a  singular  solution. 

1  It  may  be  objected  against  the  above  raasoning,  not  only 
"t  it  involvca  an  assumption  as  to  the  form  of  the  eqaa- 


d 
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sibilities   arising  from  tiie  first  tenn   in  the  expression  of 

-^ ,     But  it  serves  well  to  illustrate  what,  in  the  vast  ma- 

dy 

joritj  of  inBtances,  is  the  actual  mode  of  transition  from  the 

one  Bet  of  conditions  to  the  other.     We  proceed  to  consider 

the  question  in  a  more  strict  and  general  manner. 


cally  determines  3;  as  a  function  of  c,  so  that  if  a  definite  value 
be  given  to  c,  a  corresponding  definite  value  or  values  will  he 

given  to  x.     Let  ~  be  represented  by  -^  {x,  c),  then 

ay      ax    °  ac 

.li„;,„fl£B±(£±«ii|:i]5K±fci) (9), 

/(  approaching  to  0. 

Now  for  a  singular  solution  ^  {3:,  c)  =  0,  and  this  being, 
from  what  precedes,  satisfied  only  by  definite  values  of  x,  cor- 
responding to  our  assumed  definite  value  of  c,  it  follows  that 
^  (a:  +  A,  c)  will  not  be  equal  to  0  for  any  continuous  aeries  of 
values  of /i  however  small ;  neither  then  will  logi/'(x  +  A,  c) 
retain  continuously  the  value  of  log  -^  (x,  c),  viz.  —  tc .  Thus 
the  numerator  of  the  fraction  in  the  second  member  being 
equal  to  the  difference  between  a  finite  and  an  infinite  quantity 
is  infinite,  and  the  limit  of  the  fraction  therefore  infinite. 
Hence  we  conclude  that  a  singular  solution  considered  as 
derived  from  the  primitive  by  the  conversion  of  c  into  a  function 
of  a,  satisfies  relatively  to  the  differential  equation  the  condition 

And  in  the  same  way  it  may  be  shewn  that  a  singular  solu- 
tion derivable  from  the  primitive  by  the  conversion  of  c  into  a 

function  of  y  satisfies  the  condition  -3- 1  -  j  =  oo  . 
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Changing  the  order  of  the  enquiry,  let  us  n 
whether  there  exist  any  other  forms  of  solution  satisfying  the 

condition  -y--  —  :o ,  -=-  ( -]  =01 ,     If  there  be,  it  will  be  made 

dy  dx\p/ 

evident  that  more  is  involved  in  the  definition  of  a  singular 
solution  than  we  have  yet  recognized  in  our  proeesses  of 
dcdaction,  or  else  that  the  definition  must  be  enlarged. 


1^=0. 


,  in  the  form 


J-  log  / 
ax    "  dc 


£>"=S^-" (■»). 


Tve  observe  that  it  can  be  satisfied  only  in  one  of  two  ways, 
viz.  either  independently  of  c,  or  lay  some  determination  of  c, 
and  if  the  latter  again  only  in  one  of  two  ways,  viz.  either  by 
the  determination  of  c  as  a  function  of  x,  or  by  the  determina- 
tion of  c  as  a  constant. 

We  may  pass  over  the  case  in  which  the  above  equation  ia 
satisfied  independently  of  c,  because  the  relation  obtained 
would  involve    x   only,  whereas  it   has   been   shewn   that 

J-  =  X  leads  only  to  solutions  involving  y  at  least.     We 

I  Bay  also  pass  over  the  case  in  which  it  is  satisfied  by  the 

I  touinption  c  =  X,  because  such  a  value  of  c,  if  it  lead  to 

1  BOlution  at  all,  can  only  do  so  by  satisfying  the  condition 

=0,  and  thus  lead  to  the  form  of  singular  solution  already 

ilTBstigated.  There  remains  only  the  case  in  which  the 
(futiou  (lo)  is  satisfied  by  a  constant  value  of  c. 

I*t  then  the  equation  (10)  be  satisfied  by  c  =  o.  The  most 
ttnefal  assumption  we  can  make  respecting  the  form  of  ita 
put  member  is  the  following,  viz. 

s'-sS -*(')+('■* 

,  tlitre  ^(c)  ia  a  function  of  c  wWch  becomes  infinite  when  c 
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assumes  the  constant  value  in  question,  and  y^  (Xj  c)  does 
not  become  infinite  for  such  value.    Hence  the  most  general 

form  of  log  ~  is 

log^  =  j^(c)  f{x,  c)dx=^<l>{c)jf  (a?,  c)  dx. 

To  give  to  this  expression  the  utmost  generality,  we  must, 
on  effecting  the  integration  with  respect  to  a;,  add  an  arbitrary 
function  of  c.    Thus  we  shall  have 

Therefore  ^  =  ^^nm'»  c>to+x(c)} 

dc 

or,  representing  the  function  /-^(ar,  c)  die  +  ^(c)  by  <E>(a?,  c), 

^^^c)*(x,c) (llj. 

This  is  the  most  general  form  of  -^ ,  as  determined  from 
the  primitive,  which  is  consistent  with  the  hypothesis  that 
^log-p  becomes  infinite  for  a  constant  value  of  c.  Ac- 
cordingly if,  supposing  the  primitive  to  be  given,  we  spaght 
to  determine  the  singular  solution  by  the  condition  -^  =  0, 

we  should  be  led  to  an  equation  of  the  form 

t 

or  ^(c)  *(a?,  c)  =  -QO (12). 

Now  this  e(juation  is  not  satisfied  by  any  value  of  c  which 
makes  (f)  (c)  infinite,  unless  it  give  to  4>  (a;,  c)  an  opposite  sign 


w 
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tfaat  of  <^(c).     But  this  indicates  in  general  the  cxiatence 
a  relation  between  x  and  c.     Tiius  suppoac 

Then  (12)  becomes 

cx  —  —  ^, 

whicli  demands  tliat  c  should  receive  the  value  —  oo  or  +  co 
according  aa  ar  ia  positive  or  negative.  In  either  case  c  is 
constaut,  but  it  is  a  dependent  constant — dependent  for  its 

aign  upon  the  sign  of  x.     Thus  the  condition  -f  ^"^  niay 

indicate  the  existence  of  a  apeclea  of  singular  solution  derived 
from  the  complete  primitive  by  regarding  c,  not  aa  a  conti- 
nuous function  of  x,  but  as  a  discontinuous  constant,  the  law 
of  its  discontinuity  being  however  such  as  to  connect  it  with 
the  variations  of  x. 


I'Jtl  +  'oSJ') (")■ 

wliicti  ia  infinite  if  y  =  0.  And  this  proves  on  trial  to  be  a 
loloiion  of  the  differential  equation,  the  true  value  of  the 
indclerminate  function  in  the  second  member  when  y  =  0 
Ifcin^  0  (Todhnnter's  Dif.  Cal.  Art.  158).  Now  the  complete 
"tnmitivo  is  y  =  e".  Hence  we  sec  that  y  =  0  ia  not  a  particu- 
vinteeral  in  the  strjct  sense  of  that  term.  The  value  to  be 
■ngnea  to  c  is  not  wholly  independent  of  x.  We  may  there- 
"W  legaid  y=  0  as  a  singular  solution  aatisfying  the  condition 


We  have  said  that,  in  general,  the  equation  (12)  in- 

es  the  existence  of  a  relation  between  x  and  c.     A  case 

■  exception  however  exists.     Representing  0  (c)  by  C,  anp- 

•"w  *  (a;,  c),  expressed  in  terms  ot  x  and  6,  to  be  capable  of 

FBlopment  in  descending  powers  of  C:  suppose,  too,  that 


162        DERIYATiqU  OF  THE  SINGULAR  SOLUTION       [CH.  VIII. 

the  first  term  of  the  development  Is  of  the  form  -4(7*",  where 
A  IS  constant  and  r  >  —  1.  Then  as  C  approaches  infinity^ 
(12)  tends  to  assume  the  form 

Indicating  that  (7,  and  thereifore  c,  possesses  more  than  one 

value,  real  or  Imaginary.     Here,  then,  the  condition  ;^=Q0 

would  accompany  a  solution  possessing  this  singularity,  viz, 
that  it  corresponds  to  a  muUtple  valvs  of  c,  the  arbitrary 
constant  In  the  complete  primitive.  It  is  in  fe^ct  a  speclea  of 
multiple  particular  integral. 

Ex.  3.     Given  p*  --pxy  +  j^  log  y  =  0. 
Here  ^^ay  ±y  V(x»-4logy) . 

therefore 

dp  ^x±s/{x''-4:\ogy)                 1  ,    . 

dy  2  ^^[x'^4.\ogy)  ^'*^' 

and  this  is  made  infinite  by  y  =  0  and  by  a?'  —  4  logy  =  0,  that 
is  by  y  =  0,     y=€*. 

Both  these  satisfy  the  differential  equation,  and  the  second  is 
obviously  a  singular  solution.  To  determine  the  nature  of 
the  first  let  it  be  observed  that  the  complete  primitive  is 

and  that  this  reduces  to  y  =  0.  Irrespectively  of  the  value  of  a?, 
by  the  assumptions  c  =  +  qo  and  c  =  — oo.  Now  this  is  the 
only  case  in  wliich  two  particular  integrals  agree.  We  might 
in  any  case,  by  changing  in  the  complete  primitive  of  an 
equation  c  into  c*,  get  two  values  of  c  for  a  particular  integral, 
but  then  it  would  be  for  every  particular  integral.     It  is  only 

when  the  property  is  singular,  that  the  condition  -^  =  oo  is 

satisfied. 
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1G3 


i  negative  feature  marks  all  the  cases 
in  which  a  Bolution  involving  y  satisfies  the  condition  -j-  =  co . 

Ii  ia,  that  the  solution,  while  expressed  by  a  single  equation, 
is  not  connected  with  the  complete  primitive  by  a  single 
and  absolutely  constant  value  of  c.  In  the  first,  or  as  it 
might  be  termed  envelope  species  of  singular  solutions,  c  re- 
ceives an  infinite  number  of  different  values  connected  with 
ihe  values  of  a;  by  a  law.  In  the  second  it  receives  a  finite 
number  of  values  also  connected  with  the  values  of  3!  by  a 
law.  In  the  third  species  it  receives  a  finite  number  of  values, 
determinate,  but  not  connected  with  the  values'of  x. 

If  we  observe  that  all  the  above  cases,  while  agreeing  in 
ilie  point  which  has  been  noted,  possess  true  singularity,  we 
iliall  be  led  to  the  following  definition, 

DtFisiTiON.  A  singular  solution  of  a  differential  equation 
01  the  first  order  ia  a  solution,  the  connexion  of  whicli  with 
the  complete  primitive  docs  not  consist  in  the  giving  to  c  of 
a  Biugle  constant  value  absolutely  independent  of  the  value 


Criterion  of  species. 

10,    It  is  a  question  of  some  interest  to  determine  whether 
"given  singular  solution,  u  =  0,  of  a  differential  equation,  ia 
I  of  iKc  envelope  species  or  not. 

_  On  the  particular  hypotheses  as.suraed  in  Art,  7,  it  is  shewn 
it  singular  solutions  of  the  envelope  species  possess  the  fol- 
ding character,  viz.  if  m  =  0  be  such  a  solution,  then   ■^- 
'  dy 

conies  infinite  through  containing  a  term  in  which  u  ia 
■Unseated  imder  a  negative  index. 

Now  inquiries  which  are  scarcely  of  a  sufficiently  elemen- 
""7 character  to  find  a  place  in  this  work,  indicate  (with  very 
jh  probability)  that  this  character  is  universal  and  indepen- 
Ut  of  any  particular  hypothesis,  and  that  it  constitutes  a  j 
riWwn  for  diatingiiisliing  solutions  of  the  envelope  speciea   ' 
Win  others. 


^^^ 
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As  an  exnrapic  of  an   hypothesis  differen 
Art.  7,  let  us  auppoae 

from 

tliat  of 

dc      log  [c  -  A)  ' 

which  vanishes  when  c  =  X. 

We  find 

dQ                    dX 
d  ^      dy      dx                   dx 

4 

dJ'^dc       (J    '(„-.t)l„g(c- 

A-)- 

The  second  term  in  the  right-hand  memher  hecomes  inde- 
terminate when  c  =  X,  but  its  true  value  ia  oo ,  and  it  asaumea 
this  value  in  consequence  of  c  — X  presenting  itself  with  s 

negative  index.     We  remark  that  the  fraction  , — ; ^r  ia 

log(c— X) 
one  which  vanishes  with  c  —  X  in  -whatever  manna-  c—  X ap- 
proaches to  0, — a  consideration  which  ia  quite  of  essential 
importance. 

Applying  the  ahove  eriterion  to  some  of  the  previous  ex- 
amples, we  see  from  the  form  of  -f  in  Ex.  1,  Art.  7,  that  the 

singular  solution  belongs  to  the  envelope  species;  in  (13) 
Art,  8,  it  is  implied  that  the  solution  is  not  of  that  species; 
in  (14)  Art.  9  two  species  are  indicated,  the  solution  y  =  0 
resulting  from  log^  =  —  oo  being  not  of  the  envelope  apeeies, 
while  the  other  solution  is  of  that  species, 

11,  The  collected  results  of  the  above  analysis  are  con- 
tained in  the  following  theorem. 

Theorem.  The  singular  solutions  of  a  differential  equation 
of  tlie  first  order  {Def.  Art.  9)  consist  of  all  relations  which 
hehng  to  one  or  both  of  the  /ollowing  classes,  viz, 

Ist     Relations  involving  y,  with  or  without  x,  which  make 

-,-  -irtjinite  and  only  infinite,  and  salisfy  the  differential  eqiiaiwn. 
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2nd.     lielationa  involving  x,  with  or  without  y,  which  make 
infinite,  and  satisfy  the  differential 


U'- 


IT'Tleii   a  solution  as  ahoue  defined  is  nctually  obtained  by 
equating  to  0  ajuctor  which  appears  under  a  negative  index  in 

the  expression  of  -J-  or  -r—{~]  it  may  he  considered  to  belong 

to  the  envelope  species  of  singular  solutions.  In  oilier  cases  it  is 
deduciUeffom  the  complete  primitive  hy  regarding  c  as  a  con- 
slant  of  muhiple  value,~~its  particular  values  being  either  1st 
dependent  in  some  way  on  the  value  of  x,  or  2ndly  independent 
ofx,  but  still  such  as  to  render  the  property  a  singular  one, 

"VVe  may  add  that  there  exist  cases  in  which  the  characters 
of  different  sj^ecies  of  Bolutiona  seem  to  be  blended  together. 

Thos  ^  may  admit  of  both  a  finite  and  an  infinite  value, 

indicating  a  duplex  genesis  of  the  solution  from  the  complete 
pcitnitivc,      It  may  also  happen  that  the  assumption  of  an 

tafioite  Talue  by  -J-  may  be  attributed,  indifferently,  eithei-  to 

a  negative  index  or  to  a  logarithm.  And  then  it  ahould  be 
ii«iuired  whether  or  not  the  solution  is  of  the  envelope  Kpecies, 
but  marked  with  some  peculiarity  arising  from  a  breach  of 
contiiittiiy  in  the  mode  of  its  derivation  from  the  complete 
"Haiiive. 

I  The  following  examples  are  intended  to  elucidate  particular 
inta  cither  of  theory  or  of  method. 


Given  (1 +  .■)(!)■- 


-1  =  0. 


I  Thia  equation,  first  discussed  in  Broolte  Taylor's  Melhodus 
~'  entorum,  is  remarkable  as  having  afforded  the  earliest 
fi  of  the  actual  deduction  of  a  singular  solution  from  a 
BTercntial  equation  (Lagrange,  Galcul  aes  Fonctions,  p.  276). 
Ve  shall  first  explain  Taylor's  procedure,  and  afterwards 
fp\y  the  above  general  Theorem, 
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Taylor  differentiates  the  equation,  and  finding 

resolves  this  into  the  two  equations 

(H-x')|-.y  =  0.     g  =  0 (1). 

The  second  of  these  gives  y  —  ax-\-h^  which  satisfies  the 
differential  equation  provided  that  b  =  V(l  "•  ^^)«  Thus  the 
complete  primitive  is 

The  first  equation  of  (1)  gives,  on  eliminating  -j-  by  means 
of  the  differential  equation, 

and  this  he  terms  the  singular  solution  {smgularts  qucedam 
solutio  prohlematis). 

To  apply  to  this  example  the  general  method,  we  find 

«*  +  ! 


P  = 


^^"^^'  I'^mHvio^'-V+i)}' 


Introducing  the  condition  -^  =  oo ,  we  should  apparently 

have  the  equations 

aj^-/+l  =  0, 

but  of  the  second  of  these,  as  it  does  not  involve  y  in  its 
expression,  no  account  is  to  be  taken.      The  first  making 

^  infinite  whether  the  upper  or  the  lower  sign  be  taken,  and 

satisfying  the  differential  equation,  is  a  singular  solution. 
Again,  as  also  it  is  derived  from  the  vanishing  of  a  function 
under  a  negative  index,  it  belongs  to  the  envelope  species. 


w 
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TVe  may  add  that  it  might  be  found  but  leas  readily  from  the 
coDdilioQ  J-  {-]  =  00 . 

The  following  example  ia  intended  to  illustrate  the  use  of 
tlie  latter  coadilion. 

Ex.2.     Giyen ';'■'=  a;--. 


Hence,   since 
satisfied. 


dx\2). 


uidthis  13  satisfied  by  a!  =  0  if  n  be  less  tlian  1,  but  is  not 
lalisfied  by  x  =  0  it'ji  be  equal  to  or  greater  than  1. 

Now  the  differential  equation  is  satisfied  by  a:  =  0,  whatever 
positive  value  we  give  to  n,  as  may  be  seen  by  expressing  it 
dx 


in  the  form 


dy' 


We  conclude  therefore  thata;  =  0, 


lingular  solution  of  the  proposed  equation  if  m  be  positive  and 
■Ims  than  1,  but  a  particular  integral  if  n  be  equal  to  or  greater 
lisn  I,    We  infer  too  that  the  solution,  wbeu  singular,  be- 
»gi  to  the  envelope  species. 

In  verification,  it  may  bo  observed  that,  if  n  be  not  equal 
to  1,  the  complete  primitive  is 


f*tiw  if  n  18  less  than  1,  the  index  in  the  second  member  is 
jOtttiTe,  and  we  cannot  have  a;  =  0  unless  the  quantity  under 
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the  index  be  made  equal  to  0.     But  this  would  give  c  =  y. 
Hence,  oj  =  0  is  a  singular  solution. 

If  n  be  greater  than  1,  the  index  in  the  second  member 
being  negative  we  cannot  have  a:  =  0  unless  the  quantity 
under  the  index  becomes  infinite.  But  this  it  does  if  c  is 
infinite.     Here  then  a?  =  0  is  a  particular  integral. 

If  n  be  equal  to  1,  the  complete  primitive  is 

and  this  is  reduced  to  a;  =  0  by  the  assumption  c  =  0.    Here 
then  also  oj  =  0  is  a  particular  integral. 

The  following  example  is  intended  to  illustrate  a  class  of 

problems  in  which  -^  admits  of  both  a  finite  and  an  infinite 

value. 

Ex.  3.     Given  f  -  2xy^p  +  4y*  =  0. 

Here  we  find 

p  =  xy^±i^(p?y-^^) (I). 

Therefore 

^y     2^4  I    ~  VCa^- W 

and  this  apparently  becomes  infinite  when  y  =  0,  and  when 
05*  —  4y-  =  0,  i.  e.  for 

y  =  o,  y=ig. 

Let  us  inquire  what  are  the  true  values  of  -4- . 

a;* 
1st     If  y  =  — ,  we  find,  on  substitution  and  reduction, 
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wiiich  becomes  uifinite  which  soever  siga  be  taken.  Hence, 
.'/  =  —  is  a  singular  solution ;  and,  from  the  mode  of  its  origin, 
it  \a  of  the  envelope  species. 

2ndly.     If  y  =  0,  the  value  of  -^  in  (2)  becomes  infinite  if 

the  upper  sign  be  taken,  tut  assumes  the  ambiguous  form  -  if 

the  lower  sign  be  taken.     To  determine  its  true  value,  we 

may  expand  the  fraction ~"    i~  '^^  ascending  powers  of  ^^. 

We  thus  find  Via;'- 4^*) 


|=.^(..|!,...)}. 


f&c.) 


which,  as  before,  gives  -^  =  ^  when,  taking  the  upper  sign, 
*e  m&ke  y  =  0,  but  on  taking  the  lower  sign  gives 

=  -  +  terms  containing  positive  powers  of  y. 
f  And  lliig  expression,  on  making  5  =  0,  assumes  the  value  -  . 

These  results  lead  us  to  infer  that  the  solution  w  =  0, 
wiginates  in  two  distinct  ways  from  the  primitive,  whicn  ia  in 
lli»  case  y  =  c"  (a;  —  c)*.  It  is  evident  that  this  is  reduced  to 
i'sO,  by  either  of  the  assumptions  c  =  0  and  c  =  a:.  Ilence 
ihe  sulotion  y  =  0  is  a  particular  integral. 

At  the  same  time  it  is  to  be  noted  that  this  solution  pos- 
**T«ei  all  the  geometrical  properties  of  a  singular  solution. 

*  complete  primitive  represents  an  infinite  system  of  para- 

l»lu  whose  axes  are  parallel  to  the  axis  of  y, — whose  vertices 

•D  touch  the  axis  of  x,  which  thus  constitutes  a  branch  of 

Bfiieir  complete  envelope, — and  of  whose  parameters  each  ia 

fc^encly  as  the  square  of  the  distance  of  the  c 
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vertex  from  tlie  origin  of  co-ordinaten.  The  nearer  &nj  par- 
ticular vertex  is  to  tlie  origin,  the  more  does  the  carve  to 
which  it  belongs  approach  to  a  straight  line ;  and  the  curve, 
if  we  may  continue  thus  to  speak,  whose  vertex  is  at  the 
origin  coincides  with  the  axis  of  x  which  is  the  envelope  of 
the  aeriea.  It  might  in  a  certain  real  sense  be  said  that  the 
particular  and  the  general  are  here  united. 

The  following  example  sbew8,  though  by  no  means  in  the 
most  extreme  case,  how  slight  may  be  the  difference  between 
a  singular  solution  and  a  particular  integral. 


Ex.  i.     Given  a;-^  =y  (log3;  + logy 

Kepresenting  -^  by  p,  we  have 

y(losa;  +  losy-I)_ 

i»„f„„.  g.  _  log  »  + logy  _ 


-I 


and  this  becomes  infinite,  Ist,  if  y  =  0,  2ndly,  if  y  =  QO, 
3rdly,  if  ic=0. 

The  first  only  of  these  satisfies  tbe  differential  eqaatioD, 
the  assumption  y  =  0  reducing  the  indeterminate  function 
y  logy  in  the  second  member  to  0  (Todhunter's  Differentia} 
Calculus,  Art  158).  We  conclude,  that  y  =  0  is  a  singular 
solution,  but  from  the  nature  of  its  origin  not  of  the  envelope 
species. 

Now  the  conipbtc  primitive  is  y  =  —  ,  andj  judging  from 

this,  it  might  at  first  sight  jseem  as  if  y  =  0  were  a  particular 
integral  corresponding  to  c  =  —  oo .  We  remark  however  that 
the  primitive  is  not  reduced  to  y  =  0,  by  the  assumptiou 
c  =  —  CO,  unlesB  x  he  positive.  If  a;  is  negative  we  must  make 
c  =  +  CO  to  effect  that  reduction.  In  fact,  the  value  of  c  which 
reduces  the  complete  primitive  to  the  form  y  =  0,  though  in- 
dependent of  a;  m  all  other  lespeots,  is  dependent  upon  x  &x 
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its  sign,  wliich  must  always  be  opposite  to  the  sigTi  of  x. 
And  this  connexion,  slight  as  it  is,  determines  the  character 
of  the  solution. 

The  following  example   illustrates   a  mode  of  procedure 
which  may  be  adopted  when  -j-  presents  itself  in  the  am- 

bignous  form  - ,  while  the  differential  equation  cannot  readily 
be  solved  with  respect  to  p. 

Ex.  5.     Given  p*  —  ixyp  +  8^'  =  0. 

Differentiating  with  respect  to  y  and  p,  we  find 

dy      3;j'-4ary '"  '' 

Equating  to  0  the  denominator,  we  have  p  =  ~,~ >  ^°^' 

Bubatitnting  this  value  in  the  differential  equation,  we  obtain 
»  iBBUlt  resolvable  into  the  following  equations,  viz. 


y  =  ^^%  y=o 

eitlier  of  which  satisfies  the  differential  equatio 


On  subati- 


■lUioDiu  (l),  the  former  of  these  values  of  y  makes  -J-  infinite, 

IbJ  is  evidently  a  singular  solution.     The  latter  value  of  y 

s  -T-  to  the  form  ^  . 
rfj  0 

,   To  determine  the  real  value  or  values  of  -^  when  y  =  0,  we 

Mt  obtain  from  the  differential  equation,  regarded  as  a  cubic 
*ltll  respect  to  p,  the  three  expressions  for  tiiat  quantity  in 
'•^tiding  powers  of  y,  substitute  them  in  the  second  member 
■  [1},  and  then  after  reduction  make  y  =  0. 
It  will  somewhat  simplify  the  process  if  we  transform  the 
f  Opieuiona  by  assuming  p  =  2(y'.  We  shall  have 
-fp  _  2xt  -  4y* 

(V's^y-ay^ 


..(3), 
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while  the  diflferential  equation  will  become 

f-xt  +  t/^==0 (4), 

which,  expressed  in  the  form 

X        X 

gives,  hj  Lagrange's  theorem, 

X        X 

Substituting  in  (3),  and  retaining  those  terms  only  which 
contain  the  lowest  power  of  y,  we  have 

dp      -2y*      2 
^y     -  xyl      ^* 

Sucl^  is  th^  value  of  -^  corresponding  to  the  value  of  t  which 

is  given  by  Lagrange's  theorem. 

That  value  of  t  vanishes  with  y.     Its  other  values  do  not 

vanish  with  y,  but  approach  the  limits  +  a:^  as  y  approaches 

to  0 ;  for  if  in  (4)  we  make  y  =  0,  we  find  0  and  ±  x^  for  the 
corresponding  values  of  t  Now  if  in  (3)  we  make  y  =  0, 
i  =  +  Ijx^  we  have 

dp 

dy 

From  these  results  combined  we  infer  that  v  =  0  is  a  par- 
ticular integral,  possessing  the  geometrical  cnaracters  of  a 
singular  solution.  It  originates  in  fact  from  the  complete 
primitive  y^cix  —  c)',  either  by  making  c  =  0  or  c  =  a?.  And 
that  primitive,  like  the  primitive  of  Ex.  3,  represents  a  system 
of  parabolas  enveloped  by  one  of  their  own  number. 

Setting  out  from  the  primitive  we  find 

d  ,     ^_     1  1 

die     ^  dc      x  —  c     X—  Zc* 
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This  expression  becomes  infinite  when  c  =  -  corresponding  to 

4 
the  singular  solution  y  =  —  a:^  It  becomes  infinite  when  c  =  a?, 

2 

and  assumes  the  value  -  when  c  =  0, — ^these  pases  belonging 

X 

to  the  particular  integral  y  =  0.  All  these  determinations  agree 
with  those  of  -/-  obtained  from  the  differential  equation. 

The  following  is  an  example  of  a  special  geometrical  pro- 
blem generalized. 

Ex.  6.    Determine  a  curve  such,  that  the  area  intercepted 
between  its  tangent  and  the  rectangular  co-ordinate  axes  shall 

be  constant  and  equal  to  -r  . 

The  supposed  area  is  a  right-angled  triangle  whose  base  and 
perpendicular,  being  the  intercepts  cut  ofi"  by  the  tangents  from 

the  co-ordinate  axes,^are  expressed  by  ar  — ^,  and  y  —  xp 

respectiyely.    We  have  therefore 


(y-^)(^-|)  =  «'- 


Proceeding  in  the  usual  way  the  singular  solution  will  be 
foimd  to  be 

a* 

representing  an  hyperbola,  while  the  complete  primitive  rcpre- 
Mts  the  series  of  tangents  by  whose  successive  intersection 
the  curye  is  generated. 

^To  generalize  the  above  problem  we  might  rnippose  a/ww/T- 
*«<»wl  relation  given  between  the  intercepts.  The  differential 
equation  would  assume  the  form 


y-ay=/^a:-|). 
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Its  complete  primitive  would  always  be  determinable  by  the 

method  of  Ait.  9,  Clian.  vii.    Or,  since  x~-'-  =  —  - — ^,  it  la 

V  p 

easily  seen  tliat  the  equation  is  reducible  to  Clairaut's  form 

The  singular  Bolutton   may  then  be   found  either  aa   in 
Cliap.  VII.,   or   by   the   direct   application   of  the   condition 


Geometrical  problems  which  are  of  a  truly  syrameti'ical 
character  frequently  admit  of  this  kind  of  generalization. 

Remarlcs  on  the  foregoing  theory. 

12.  As  the  theory  of  the  tests  of  singular  aolutiona  which 
has  been  developed  in  this  Chapter  differs  in  many  material 
respects  from  any  that  have  been  given  before,  it  is  proper  to 
shew  in  what  its  peculiarity  eonaista.  To  this  end  it  will  be 
necessary  briefly  to  sketch  the  history  of  this  portion  of 
analysis. 

Leibnitz  in  1694,  Taylor  in  1715  (see  Ex.  1,  Art.  11),  and 
Clairaut  in  1734,  had  in  spicial  problems,  and  Euler  in  1756 
had  in  a  distinct  memoir  entitled  Exposition  de  quelques  Para- 
doxes du  Calcul  Integral,  examined,  more  or  less  deeply, 
various  questions  coimected  with  the  singular  solutions  of 
dilferential  equations.  Taylor  in  particular  had  first  recog- 
nised the  distinctive  character  of  such  solutions  as  set  forth  lu 
their  definition.  The  problem  of  the  deduction  of  the  singular 
solution  from  the  differential  equation  aeema  however  to  nave 
been  first  considered  in  ita  general  form  by  Laplace.  The 
same  problem  was  subsequently  investigated  in  a  diffetent 
manner  by  Lagrange,  and  again  in  a  still  different  way  by 
Cauchy.  The  state  of  the  theory  up  to  the  present  time  will 
be  adequately  represented  by  a  summary  of  the  results  to 
which  these  several  investigations  have  led. 

1st.  Laplace  [Memoires  de  VAcadhnie  des  Sciences,  1772)^ 
employing  the  method  of  expansions,  arrived  at  results  whici*. 
agree,  so  far  as  they  go,  with  those  of  this  Chapter.    The^ 
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apply  only  to  the  envelope  apeciea  of  solutions,  and  the  demon- 
Htrations  of  them  rest  essentially  on  the  hypothesis  espresaed 
in  (6),  Art.  7. 

Lagrange,  with  whom  originated  a  more  fundamental  ide* 
of  tlic  method  of  the  inq^uiry,  was  led  to  the  less  exact  criteria 

dif         '     dx 

[Calcul  des  Fonctions,  Lemons  xiv — xvii.) 

Canchy,  whose  method  was  founded  on  the  study  of  the 
caaes  of  failure  of  certain  proceasea  for  obtaining  the  complete 
primitive  in  the  form  of  a  series,  waa  led  to  the  eoiiclusiou 
thit  a  singular  solution  must  satisfy  one  of  the  two  following 
conditions,  viz. 

^_0        dp_ 

dy~0'      dy~'^' 

tlier  with  a  certain  further  condition,  the  application  of 
riiich  depends  upon  a  process  of  integration  (Moiguo,  Oalcul, 
[?ol.ap.  435). 

Upon  these  results  the  following-  observations  may  be  made, 

lit    Although  Laplace  recognised  the  necessity  of  employ- 

g  in  certain  cases  the  condition  ^-  f  —  ].=  co  ,   for  -^  =  oo , 
dx  \pi  dy  ' 

_(iib8e([nent  writers  who  have  employed  his  method  seem  to 
Imtc  Invariably  omitted  this  qualitication. 

Sndly.     The  supposed  criterion  -^  =  00,  introduced  by  La- 

TMge,  and  since  very  generally  adopted,  as  the  proper  accom- 

fuiment  of  J-  =  x  ,  is  erroneous .     If  we  should  apply  it  to 

15*-  S,  Art.  11,  viz.  p=x~",  we  shonid  be  led  to  the  conclusion 
13  a  singular  solution  whenever  n  is  positive.    We 
^»ve  «eeu  however,  both  from  the  application  of  the  true  teat,  ' 
M  by  verification  from  the  complete  primitive,  that  a;  =  0  is 
Pliagular  solution  ouly  when  n  is  less  than  I, 
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The  principle  of  Lagrange's  method  was  the  same  as  that 

adopted  in  the  present  Chapter,  and  consisted  in  expressing  -^ 

and  -J-  as  derived  from  the  differential  equation,  hy  means  of 

differential  coefficients  derived  from  the  complete  primitive 
before  the  elimination  of  c.  The  fallacy  which  vitiated  hla 
results  consisted  in  assuming  that  these  expressions  become 
infinite  in  consequence  of  tte  appearance  of  a  vanishing  factor 
ill  their  denominators  {Calcul  des  F<mctions,  pp.  220,  232). 
Moigno,  the  expositor  of  Cauchy's  views,  also  quotes  La- 
grange's method  and  results  as  presented  by  Caraffa,  but 
without  involving  any  essential  variation  {Calcul,  Tom.  ii, 
p.  719).  Professor  De  Morgan,  in  perhaps  the  latest  publi- 
cation on  the  subject,  adopts  Lagrange's  results,  expressing, 
however,  only  a  qualified  confidence  in  liis  method  (Cam- 
bridge  PMloaopMcal  Transactions,  Vol.  IX.  Pt,  II.  "  On  some 
points  of  the  Integral  Calculus").  And  he  illustrates  these 
results  by  geometneal  considerations  which  are  sufficient  to 
shew  that  they  contain  at  least  a  considerable  element  of 
truth.   Nor  should  this  be  thought  surprising.    For  it  is  plain 

that  Lagrange's  condition  -J-  =  aa,   and  the   true  condition 

—  f— )=co,  are  equivalent,  except  when  the  singular  solu- 
tion makes  p  assume  one  of  the  forms  0  and  co .  And  snch 
cases  do  exist.  Perhaps  the  peculiar  difficulty  of  this  subject 
has  consisted  in  the  faint  and  shadowy  character  of  the  line 
by  which  truth  and  error  are  separated. 

13.     Of  Cauohy's  tests  iLe  first,  viz.  ;y   =  j^ .  may  certainly 


be  set  aside.    Whenever  j-  assumes  an  ambiguous  form  its 

true  value  or  values  must  be  determined.    This  is  iliustrated- 
in  some  of  the  foregoing  examples.     Professor  De  Morgan'r- 
observations  on  this  subject  in  the  memoir  above  referred  to 
are  deserving  of  attention.  The  final  criterion,  which  is  peculia- 
to  Caucliy's  theory,  seems  to  be  founded  upon  what  we  canni> 
but  regard  as  an  unauthorized  position  as  to  the  meaning  o 
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a  singular  soluti< 


n.     Thus  y  =  0,  tlie  solution  deduced  by  the 

from  the  differential  equation  p  =  y  logy,  is 

regarded  by  Cauchy  as  a  particular  integral,  Now  although 
when  X  is  real  the  complete  primitive  log^^ce'  reduces  to 
y=0  by  the  assumption  c  =  —  co ,  it  does  not  necessarily  do  so 
when  X  is  imaginary.  Thus,  if  3;  =  7rv'(—  I).  '^^  must  make 
e=«,  in  order  to  give  y  =  0.  Cauchy'a  rule  seems  indeed 
to  have  been  designed,  contrary  to  the  general  spirit  of  his 
own  writings,  to  exclude  the  consideration  of  imaginary. 
Taluea. 

Properties  of  SinguTar  Solutions. 

114.  Various  properties  of  singular  solutions  of  the  envelope 
■pecies  have  been  demonstrated.  Of  these  we  shall  notice  the 
most  important. 

Iflt.    An  exact  differential  equation  does  not  admit  of  a  ain- 
Ijidar  solution. 
I        Let  the  supposed  equation  be 
^L  d^{x,y)     d4)(x,y)  dy 

I 


<fa 


=  0.. 


■■(I), 


dx  dy 

iRDd  let  y=f{x)  be  a  relation  aetually  satisfying  it  and 
M8uraed  to  be  singular.  On  this  assumption  the  primitive 
*;j:,y)=c  must,  on  substituting  for  y  its  value /(x),  determine 
u  &  function  of  x  and  not  a  constant.  Let  F{x)  be  the  value 
"  c  thus  determined,  then  (p  (x,  y)  =  F{x)  whence 


d<i>{x,  y)  , 


(a-,  y)  dy_ 
dy       dx 


dF{x) 
dii     ' 


..(2), 


r  'Vich  contradicts  (l),   since  ~f-^    cannot  be  permanently 
I  ti{ai  to  0,  unless  F(x)  is  constant. 

Imtly,    It  follows  directly  from  the  above  that  a  singular  ^ 
I  tfalim  if  a  differential  equation  of  the  first  order  and  degree, 
'  ■Am  ib  integrating  factors  infinite. 
Jot  let  the  proposed  equation  be 

Mdx  +  Ndjf^O (3), 

11.1),  E.  12 
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and  let  ^  te  an  integrating  factor.     Then 

lj,[Mdj;-i-Ndy)  =  0 (4), 

will  be  an  exact  differential  equation.  Hence,  a  singular 
solution  of  (3),  while  it  makes  the  first  member  of  that 
equation  to  vanish,  will  not  make  the  first  member  of  (4)  to 
vanish.  Now  coniparinf^  these  members,  this  can  only  be 
through  its  making  n  infinite. 

a')  has  for  its 
singular  solution  ic*  +  ^  =  a'.    An  integrating  factor  is 

and  this  the  singular  solution  evidently  makes  infinite.  Mul- 
tiplying the  equation  by  its  integrating  factor  and  transposing 
we  nave  the  exact  differential  equation 

— ^— S_-^-0 
•/{x'  +  f-a'}      dx-^' 

and  this  is  not  satisfied  by  sr?  +  y''  =  a',  the  singular  solution 
of  the  unrestricted  differential  equation. 

3rdly.  Even  w^en  me  are  unable  to  discover  its  integratinij 
Jactor,  a  differential  equation  may  he  so  prepared  as  to  cease  to 
admit  of  a  given  singular  solution  of  the  envelope  species. 

This  proposition  is  due  to  Poisson,  and  the  following 
demonstration,  which  ia  purposely  given  in  order  to  illustrate 
the  nature  of  the  assumption  usually  employed  in  the  theory 
of  singular  solutions,  docs  not  essentially  differ  from  his. 

Let  us  represent  tlie  singular  solution  by  m  =  0,  and  tranft- 
form  the  differential  equation  by  assuming  u  and  x  as  variables 
iu  place  of  y  and  x.  Suppose  the  new  equation  reduced  t» 
the  ibrm 

where  ^  stands  for  -y-  . 
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This  equation  is  either  satisfied  or  not  satisfied  by  w  =  0. 

If  it  is  not  satisfied,  the  preparation  in  question  has  already 
l)een  eflfected. 

If  it  is  satisfied,  the  second  member  /(a?,  u)  contains  some 
positive  power  of  w  as  a  factor.  Assuming  that  it  can  be 
cieyeloped  in  ascending  ^o^/^t  ye  powers  of  u  it  becomes 

p  =  Aw^  +  Bifi  + ...  +  &c. 

where  -4,  B,  (7,  &c.  are  functions  of  x. 

Now,  for  a  singular  solution  J^  =  ^  '     Hence  «*  =  0  must 

lender 

Aau"'^  +  J?/3m^*  +  &c.  =  00 . 

But  this  demands  that  there  should  exist  at  least  one 
negative  power  of  u  in  the  above  development;  therefore 
ft-1,  which  is  the  lowest  index,  must  be  negative;  therefore 
a  being  already  positive  must  fall  between  0  and  1. 

Hence  we  are  permitted  to  express  the  difierential  equation 
ui  the  form 

p  =  Qu% 

where  a  is  a  positive  fraction,  and  Q  does  not  involve  u  either 
tt  a  factor  or  as  a  divisor. 

Dividing  by  i**,  we  have 

du      ^ 

or- -j-u'-^=Q. 

Now  t«  =  0  makes  w'-*=0,  since  1  —a  is  positive.  Hence 
the  first  member  of  the  above  equation  vanishes,  while  the 
•WJond,  not  containing  u  as  a  factor,  does  not  vanish.  In  its 
pesent  form  then  the  equation  is  no  longer  satisfied  by  w  =  0. 

We  see  also  that  the  property  of  being  satisfied  by  w  =  0 
hw  been  lost  in  consequence  of  a  transformation  which, 
exhibiting  the  singular  solution  in  the  form  of  a  distinct  alge- 
braic factor  of  the  equation,  permitted  its  rejection.    See  Art.  1 . 

VI— ^ 
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It  has  been  shewn  in  the  remarks  on  Clairaut's  equation  how, 
in  the  process  of  ascending  by  differentiation  to  an  equation 
of  a  higher  order,  a  somewhat  analogous  effect  is  produced, 
the  singular  solution  seeming  to  drop  aside  under  changed 
conditions. 

4thl7.     Lagrange  has  noticed  that  a  singular  solution  mil 

generally  make  the  valus  of-^^  as  deduced  from  the  differenr 

tial  equation^  assume  the  amhiguous  form  — .    EUs  demonstra^ 

tion,  in  the  statement  of  which  we  shall  endeavour  to  exhibit 
distinctly  the  assumptions  which  it  really  involves,  is  sub- 
stantially as  follows.  Let  the  differential  equation  expressed 
in  a  rational  and  integral  form  be 

F{x,y,p)^0 (1),     . 

then  differentiating 

dFj    .  dFj    .  dF  J      ^ 

j^dx-^-^dy  +  ^dp^O (2). 

TT  dp        dF    dF  ,^, 

Hence  -Ij  =— j- -^^-  =  <»  (3). 

ay        ay      dp  ^ 

Now  F  being  rational  and  integral,  -r-  and  -r-  are  so  also, 

and  therefore  the  above  can  only  become  infinite  for  finite 

dF 
values  of  a;,  y ,  and  p,  by  supposing  —  =  0.     This  reduces  (2) 

ap 

to  the  form 

^^^  +  ^-^  =  0 (4). 

Now,  as  obtained  from  the  differential  equation, 

d^y  _  dp      dp.dy 
dx^     dx     dy  dx 

dF    dFdy^ 
^_dx      dy  dx 

~  — iP — ' 

dp 
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ll  expresaion  which  the  previous  resulta  reduce  to  the  form  - . 

[  We  may  remark  that  the  condition  -^  =  oo  does  not  involve 

■  a  consequence  (^  =  oo  in  (2),  so  tia  to  affect  the  legitimacy 

of  the  deduction  of  (4),     For  ~  =  <x)  expresses  a  conditional 

proposition,  whose  antecedent  is :  If  a:  be  constant.     Now  ia 
the  deduction  of  (4)  x  is  not  supposed  to  be  constant. 

Lagrange's  demonstration  is  certainly  only  applicable  to 
the  envelope  species  of  singular  solutions.  Of  such  solutions 
it  expresses  however  an  interesting  property.  For  the  dif- 
fi-fential  equation  being  geometrically  common  both  to  the 
Iwottg  of  the  singular  solution  and  to  the  locus  of  each  parti- 
cular primitive,  the  ambiguity  of  value  of  -r^  at  the  point  of 

contact  shews  that  that  contact  is  not  generally  of  the  second 
order. 

In  like  manner,  F{x,  y,  p)  still  being  supposed  rational  and 
integral,  the  equation 

^ir^=» (=). 

a  by  the  theory  of  equations  tliat   the  existence  of  a 
lingular  solution  implies  in  general  the  existence  of  a  series 

Itf  points  for  which  two  values  of  ~  ,  usually  different,  come 

!  to  igree,  viz.  the  values  of  -r  in  any  particular  primitive, 
I  ind  in  the  singular  solution. 

I  15.    Mr  De  Morgan  has  made  the  very  interesting  remark, 

It  when  the  condition  -,"  =  oc,  or  -f  f  in  strictness  j--)=co, 

dff  ax\  axpj 

«not  lead  to  a  solution  of  the  differential  equation,  what  it  | 
ia  lead  to  is  the  equation  of  a  curve  which  constitutes  the 
"»  of  points  of  infinite  curvature  (most  commonly  cusps)  j 
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in  the  system  of  carves  represented  by  the  complete  primitive 
{TransactioTis  of  the  Cambridge  Philosophical  Society,  Vol.  IX. 
Part  II.).  Geometrical  illtiatrationa  will  be  found  in  the 
r  referred  to. 


EXERCISES. 

1.  The  complete  primitive  of  a  differential  eqnatton  is 
2/  +  a  =  >,/ {x*+  y'—  a'),  wheit  c  is  the  arbitrary  constant.  Shew 
tl)at  the  singular  solution  la  x'+i/'—  a',  and  that  it  may  be 
connected  with  the  primitive  by  either  of  the  equivalent  rela- 
tions c  =  — y  and  c  =  \/{<*°—  ^)' 

2.  Why  is  the  above  lingular  solution  deducible  by  the 
application  of  either  of  the  conditions  -j-^O,  -j-  =  0? 

3.  Expressing  the  primitive  in  Ex.  I  in  a  rational  and 
integral  ibrm  0(ic,  y,  c)  =  0,  deduce  the  singular  solution  by 

the  application  of  the  condition  ^  =  0. 

4.  The  complete  primitive  of  a  diiferential  equation  being 
x  —  a  =  {t/  —  cy,  shew  that  the  singular  solution  is  deducible 

by  the  application  of  the  condition  ;j-  =  0  but  not  by  that  of 
the  condition  -j-  =  0,  and  explain  the  circumstance. 

5.  The  differential  equation,  whose  complete  primitive  is 
given  in  Ex.  1,  may  be  exhibited  in  the  form 

Hence  also  deduce  its  singular   solution  and  thereby  verify 
the  previous  result. 

6.  Form  the  differential  equation  wliose  complete  primiti"^ 
is  given  in  Ex.  4,  and  shew  that  the  singular  aolntion  is  Ax 

ducible  by  the  application  of  the  condition  -5-  -  =  no  but  n.< 
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by  that  of  the  condition  ■—  = 
stance. 


7.     Shew  that  the  singular  solutions  i 
am  plea  are  of  the  envelope  apecies. 


,  and  explain  this  circum- 


Tlio  differential  equation  y=px  +  —  (Ex.  2,  Art.  .'J) 

y  =  cx-\ —  for  its  complete  primitive,  and  y'  —  4m.'c  for  its 
solution.     Verify  in  this  example  the  fundamental 


^.  Deduce  both  the  singular  solution  and  the  complete 
jirimitive  of  the  differential  equation^  =;)jt  + V(S'  +  «y).  and 
mtprpret  each,  aa  well  as  the  connexion  of  the  two,  geometri- 
ciilly. 

10,  The  following  differential  equatlona  admit  of  singular 
wlmions  of  tlie  envelope  species.     Deduce  them. 

{y~xp){mp-n)^mnp, 
y  =  {x-l)p-f. 

n.    The  equation  (1  —  a^)  ^  +  a;^  —  a  =  0  is  satisfied  hy  the 
Ifiition  y  =  ax.     Is  this  a  singular  solution  or  a  particulw 
fblegral? 

le  equation  y  =  -^  is  satisfied  by  y  =  Q,  which  also 

^ .     Nevertheless  y  =  0  is  a  particular  inte- 

jhL  Shew  that  this  conclusion  is  in  accordance  with  tlie 
pinil  Theorem  (Art  11). 

|1^.  The  equation  » (a;*— 1)  =  23^  lof^y  has  a  singular 
ptklioQ  which  IS  not  of  the  envelope  species.     Determine  it. 
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14.  Detennme  also  the  complete  primitive  in  the  last  ex- 
ample, and  shew  tow  the  singular  solution  arises. 

15.  The  equation 

(?  -  yY  -  '^^y  ip-y)= ^^V  -  ^f  'og  v 

13  satisfied  by  y  =  0-     Shew  that  this  is  a  singular  solution 
but  not  of  the  envelope  species. 

16.  Find  singular  solutions  of  each  of  the  following  equa- 
tions, and  determine  whether  or  not  they  are  of  the  envelope 
species. 

1.    p*+^pa?=ia?y. 


2.  xp  —  2jrp-  +  4a;  =  0. 

3.  xp  =  n[x''^(2j-x-')\<i^{n-x')]. 


Geometrical  Applicaiions. 


I 


In  solving  the  following  problems,  the  differential  equation 
being  formed,  its  complete  primitive  aa  well  as  its  singular 
solution  is  to  be  found  and  interpreted. 

17.  Determine  a  curve  such  that  the  sum  of  the  intercepts 
made  by  the  tangent  on  the  axes  of  co-ordinates  aball  be 
constant  and  equal  to  a. 

18.  Determine  a  curve  such  that  the  portion  of  its  tangent 
intercepted  between  the  axes  of  x  and  y  shall  be  constant  anc^ 
equal  to  a. 

19.  Find  a  curve  always  touched  by  the  same  diameter  c^ 
B  circle  rolling  along  a  straight  line. 

20.  Find  a  curve  such  that  the  product  of  the  perpendic^ 
lars  from  two  fixed  points  upon  a  tangent  shall  be  constan"* 
(Euler.    Bee  Lagrange,  Calc.  des  lonctiims,  p.  282.) 
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(Representing  the  product  by  A',  and  the  distftnce  between 
the  given  points  by  2m,  making  the  axis  of  x  coincide  with 
I  the  straight  line  joining  them  and  taking  for  the  origin  of 
L I  co-ordinates  the  middle  point,  the  differential  equation  is 

y-(a,  +  m)p]{^-{x-m)p]  _ 


1 


I  Its  singular  Bolution  is 

y'- 


r.=W). 


21.  Deduce  also  the  complete  primitive  of  the  above  dif- 
f  ferential  equation, 

22,  If  the  primitive  of  a  differentia  eqnation  be  expressed 
I  in  the  form  ^  (a;,  y,  o)  =  0,  the  condition  t^  =  0  may  be  ex- 


i  Stressed  in  the  form 


dy 


^=0.     Alt.  4. 


I  Hence  it  has  sometimes  been  laid  down  that  - 

■will  lead  to  a  singular  solution.     Raabe,  in  Crelh'a  Journal 
{Ueber  singular e  integrate,  Tom.  48),  points  out  that  tliis  rule 

^  ^  '  ■^'  "-  should  become  in- 


may  fail  if  at  the  same  time  - 
I  finite.     Can  it  fail  in  any  other  case  ? 

23.  Exemplify  Raabe's  observation  in  the  equation 

I  which  is  the  complete  primitive  of  Sxp*—Gi/p  +  x +  2t/  =  1 
I  At  the  same  time  shew  that  the  singular  solutions  are 

y  —  x  =  0  and  3j  +  a!  =  0.     {Crelle,  Ih.) 

24.  The  complete  primitive  of  a  differential  equation  is 
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Kepresentlng  its  first  member,  which  is  rational  and  integral, 
by  <l>f  the  condition  -?  =  0  assumes  the  form 

3  (c  -  a;  +y)  (c  -  3a?  -  y)  =  0. 

Shew  that  c  —  a?  +y  —  0  will  not  lead  to  a  solution  of  the 
difierential  equation  at  all,  while  c  — 3aj  — y  =  0  will,  and 
explain  this  circumstance  by  a  reference  to  Art  4. 


Note.  The  reader  is  reminded  that  in  all  references  to  the  general  oondi- 
tions  ;p=°o  and  ^  (-j=:qo,  the  oo  means  simply  "infinity**  irrespectiTely 
of  sign.    See  General  Theorem,  Art.  11. 


(     187     ) 


CHAPTER  IX. 


1.  The  typical  form  of  a  differential  equation  of  the  n*" 
■irder  is  given  in  Chap,  1.  Art.  2.  We  may,  by  solving  it 
iilgebraically  with  respect  to  its  highest  differential  coefficient, 
jiU'scnt  it  in  tlie  form 

Iia  j^nesis  from  a  complete  primitive  involving  n  arbitrary 
wnetants  has  been  explained,  Chap.  i.  Art,  8. 

Conversely,  the  existence  of  a  differential  eqnation  of  the 
aWe  type  implies  the  existence  of  a  primitive  involving  n 
"rhitrary  constants  and  no  more;  and  a  primitive  possessing 
iliia  character  is  termed  complete. 

The  converse  proposition  above  stated,  is  one  to  which 
'wotis  and  distinct  modes  of  consideration  point,  but  con- 
wniiug  the  rigid  proof  of  which  opinion  has  differed.  The 
View  which  appears  the  simplest  la  the  following.  If,  as  in 
Chap.  It.  Art.  2.  we  represent  by  A0(a:)  the  increment  which 
'tie  function  <f>  (x)  receives  when  x  receives  the  fixed  incre- 
ment Aj:,  and  if  we  go  on  to  represent  by  A'^  {x)  the  incre- 
i«nt  which  the  function  A(^  {xj  receives  when  x  again  receives 
>•«  wime  fixed  increment  Aa;,  and  so  on,  then  it  is  evident 
|hit  llie  values  of  A^  (x),  ^'^  {x],  &c.,  are  fully  determinable 
if  llifl  successive  values  of  the  function  0  [x)  in  its  successive 
W»tei  of  increase  are  known.     Thus  since 

A*(=«)  =  *(:=  +  A:^)-.(,(x), 

■e  We  by  definition 
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and  so  on.     Converaely  if 

are  given,  the  successive  values  of  tlie  function  tf)  (x),  viz.  the 
values  ^{x+Ax),  <f>(x+2Ax},  &c.,  are  thereby  made  deter- 
minate. Geometrically  we  may  represent  0  (x)  by  y,  the  ordi- 
nate of  a  curve,  or  of  a  series  of  points  in  the  plane  x,  y,  and 
therefore  functionally  connected  with  the  abaciasa  x. 

Now  the  view  to  which  reference  has  been  made  is  tlmt 
which,  1st,  presents  the  differential  equation  (1)  as  the  limiting 
form  of  the  relation  expressed  by  the  equation 


-f[-'-^'U--hS) ». 


Ax  approaching  to  0;  2ndly,  constructs  the  latter  equation 
in  geometry  (the  arithmetical  or  purely  quantitative  construc- 
tion being  therein  implied)  "hy  a  aeries  of  points  on  a  plane,  of 
which  the  first  n,  viz.  those  which  answer  to  the  eo-ordinatea 
X,  x  +  Ax, ...  a:  +  (w  —  1 )  Ax,  have  the  corresponding  values  of 
J  arhitraiy,  while  for  all  tlie  rest  the  values  of  y  are  deter- 
mined; 3dly,  represents  the  solution  of  the  differential  equa- 
tion as  the  curve  which  the  above  series  of  points  in  their 
limiting  state  tend  to  form.  According  to  this  view,  the  n  arbi- 
trary points  in  the  constructed  solution  of  the  equation  of 
differences  (2)  give  rise  to  one  arbitrary  point  in  the  limiting 
curve,  accompanied  by  n— 1  arbitrary  values  for  the  firal 
n  —  1  differential  coefficients  of  its  ordinate.  And  this  mode 
of  consideration  appears  the  simplest,  because  it  assumes  no 
more  than  the  definition  itself  demands  of  us  when  we  attempt 
to  realize  the  geometrical  meaning  of  a  differential  coefficient 
as  a  limit.  We  may  however  add  that  when  by  the  consi- 
deration of  the  limit,  the  mere  existence  of  a  primitive  has 
been  established,  other  considerations  would  suffice  to  shew 
that  in  its  complete  form  it  will  involve  n  arbitrary  constants 
and  no  more.  The  fact  that  each  integration  introduces  a 
single  constant  is  a  direct  indication  of  the  fact.  An  indirect 
proof  of  a  more  formal  character  will  be  found  in  a  memoir 
by  Professor  De  Morgan  {Transactions  of  the  Cambridge  Fhi- 
hsophical  Society,  Vol.  IS.  Pt.  ii.). 


r 


2] 


AN   OEDEE  HIGHER  THAN  THE   FIRST, 
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The  above  theory  may  be  illustrated  by  tbe  form  in  which 
Taylor's  Theorem  enables  U3  to  present  the  solution  of  a 
differential  equation  of  the  n""  order,  as  will  be  seen  in  the 
following  Article. 


Solution  iy  development  in  a  series. 
2.   Bedacing  the  proposed  equation  to  the  form 

2-/(-^^i--P) p). 

id  differentiating  with  respect  to  x,  the  fii'st  member  becomes 
IV^,  while  the  second  member  will  in  general  involve  all 

le  differential  coefficients  of  y  up  to  -5-^ .     If  for  the  last  we  ' 
pbstitute  its  value  given  in  (3),  the  equation  will  assume  the 


^ 

ii«" 


^/(., 


dx' 


"  dx'-'r 


..(4). 


—^  is  expressible  in  the  same  manner  as  r^ ,  viz,  in  , 
y,  and  the  first  n  —  1  differential  coefficients  of  y 

member  I 


Differentiating  (4)  and  again  reducing  the 
~  a  of  (3)  we  have  a  result  of  the  form 


-A[^>y> 


(5). 

dif- 


1  in  this  form  and  by  the  same  method  all  succeedin, 
Jl^ld  coefficients  may  be  expressed. 

;  reasoning  as  in  Chap.  n.  Art  12,  we  see  that  sup- 

lioff  y  to  be  developed  in  a  series  of  ascending  powers  of 

Uds^  where  ii:„  is  an  assumed  arbitrary  value  of  x,  the  co- 

cienta  of  the  higher  powers  of  a;  —  x^  beginning  with  {x  —  x^)* 

wiil  have   a  determinate  connexion,   establialied   by  means 

of  the  differential  equation,  with  the  coefficients  of  the  inferior 

powers   of  a—w^.      The  latter    coefficients,  n   in   number, 
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beginning  with  the  constaat  terna  which  corresponds  to  the 

index  0,  and  endincr  with  ;-— ; — = — t — tt   ,    '?  ,  which  is  the 

'  "1.2  .3...(7i-l)  dx"^^  ' 

coefficient  of  (a;  —  srj""',  wilL  be  pert'ectly  arbitrary  ia  value. 

To  exhibit  the  actual  form  of  the  development  let  y^,  y,.--- 

y^j  be  the  arbitrary  values  assigned  to  y,  -? ,  ...  ,  ,~i  when 

x  =  x^.  Also  Iet//,,_;^,  &c.  represent  the  values  which  the 
second  members  of  the  series  of  equations  (3),  (4),  (5)  asBume 
when  we  make  in  them  x  =  x^\  then 

+  li  ^''~''^^^i:2^!{^i)  (^-^o)''"-&'^-  '^^  '"/•  -  (6)- 

In  this  expression  the  arbitrary  values  of  y  and  its  n  —  1 
first  differential  coefficients  corresponding  to  an  assumed  and 
definite  value  of  x,  viz.  y^,  y,.--'.Vtt,i  ^'^  the  n  arbitrary  con- 
stants of  the  solution,  the  values  oi  f„f„^^,  &c.,  being  deter- 
minate functions  of  these,  and  therefore  not  involving  any- 
arbitrary  element. 

Any  function  of  arbitrary  constants  is  itself  an  arbitrary 
constant,  and  thus  it  may  be  that  an  equation  has  effectively  a, 
smaller  number  of  arbitrary  constants  than  it  appears  to  have 
from  the  mere  enumeration  of  its  symbols.     Ah  a  general  prin- 
ciple we  may  affirm,  that  the  number  of  effective  arbitrary 
constants  in  the  solution  of  a  differential  equation  while  on  the 
one  hand  equal  to  tlie  index  of  the  order  of  the  equation,  is  oi». 
the  other  hand  to  be  measured  by  the  number  of  conditions 
which  they  enable  i^  to  satisfy.     Systems  of  conditions  to  b^ 
thus   satisfied  will   indeed    vary  in    form,  but   there  is  on 
system  whicii  we  may  consider  as  normal  and  to  which  a] 
other  systems  are  in  fact  reducible.     It  istiiat  which  is  de 
scribed  above,  and  which  demands  that  to  a  given  value  of 
a  given  set  of  simultaneous  values  of  y  and  of  its  differentia 
coefficients  up  to  an  order  less  by  1   tlian  the  order  of  ll  "^i 
equation  shall  correspond.    Conversely, the  arbitrary  eonstan  ^ 
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of  a  solution  may  be  said  to  be  normal^  when  they  actually 
represent  a  simultaneous  system  of  values  of  y  and  its  succes- 
sive differential  coefficients  up  to  the  number  required. 

Ex.     Given  -7-^  =  J^  +  y*.     Kequired  an  expression  for  y 

in  the  form  of  a  series  such  that  when  aj  =  0,  y  and  -^~  shall 

assume  the  respective  values  c  and  0'. 
Differentiating,  we  have 

=  -^  +  y'  +  2y  ;/    J  hy  the  given  equation, 

CL'J}  cue 

=  y+2/+(l+4^)|+2(|J, 

by  similar  reduction,  and  so  on.  Hence,  corresponding  to  a? = 0, 
we  have  the  series  of  values, 

dy       t     d'^y       t  .  ji 
g  =  c'+(l  +  2c)c', 


da} 


^  =0*+  2c'+  (1  +  4c)  c'+  2c", 


and  so  on.     Hence, 

■    '     .c'  +  c'   , 
y  =  c  +  cx-i —  X 


c'^+(l  +  2c)c'    3  .  c'+2c'+(l  +  4c)c+2c'^    ,  ,   , 


■^  2.3  '^    '  2.3.4 
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Finitely  InlegrohJe  Forms. 

A3  the  difficulty  of  the  finite  integration  of  differential 
equations  increaaea  as  their  order  is  more  elevated,  it  becomes 
important  to  classify  the  chief  cases  in  which  that  difficulty 
has  been  overcome. 

It  will  he  found  that  for  the  most  part  these  cases  are 
characterized  by  some  one  or  more  of  the  following  marks, 
viz.  1st,  Linearity,  the  coefficients  being  at  the  same  time 
either  constant  or  subject  to  some  restriction  as  to  form ; 
2ndly,  Absence  of  one  or  more  of  the  variablea  or  their  differ- 
ential coefficients;  3rdly,  Homogeneity;  4thly,  Expressibility , 
in  the  form  of  an  exact  differential  or  in  a  form  easily  re- 
ducible thereto  by  means  of  a  multiplier. 

The  subject  of  linear  equations  being  of  primary  importance, 

FC  shall  devote  the  remainder  of  this  Chapter  to  its  discussion. 
But  as  it  will  be  resumed  in  another  part  of  this  work,  and 
'n  connexion  with  a  higher  method,  we  propose  to  notice  here 

inly  the  more  important  general  properties  of  linear  equations, 
and  to  illustrate  them  in  the  solution  of  equations  with  con- 
stant coefficients. 

Linear  Equations, 

The  type  of  a  linear  differential  ec[uation  of  the  «* 
order,  (Chap.  I.  Art.  4),  is 

,.__       ..3^T+-.,£3...+x^=x p). 

1  which  the  coefficients  X,,  X^...X„  and  the  second  member 
Xareeitherconstant  quantities  or  functions  of  the  independent 
variable  x. 

Considering,  first,  the  case  in  which  the  second  member  is  0, 
the  following  important  proj^josition  may  be  established. 

Prop.  If  ^,,  yi,"-yo  represent  n  distinct  values  of  y,  which 
individually  satisfy  the  linear  equation, 


^rfa"-'^     'rtU" 


A;£|...  +  .^,y  =  0 (8). 
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then  will  the  complete  value  of  y  be 

c,,  c^,...Ck  being  arbitrary  constants.  In  other  words  the  com' 
ptete  value  of  ^  is  the  sum  of  n  distinct  particular  values  of  y, 
egich  containing  an  arbitrary  constant. 

For  on  substitution  of  the  assumed  general  value  of  y 
in  (8),  we  have  a  result  which  may  be  arranged  in  the  follow- 
ing form,  viz. 

^Xdx'         '  tic"  '  dx"'' 


-'.&-^^ 


tic"" 


<i".l>.   ,     y  Qi 


'  dx" 


*  dx' 


S...  +  -Y.,,. 


-0  .. 


(0). 


^^Khon  is,  from  the  hypothesis  as  to  the  values  ot  y,,  y^--..y,, 
^F equal  to  0.     Hence  the  equation  (9)  reduces  to  an  identity, 
and  the  theorem  is  eslablislied. 

The  problem  of  the  complete  solution  of  a  linear  equation 
of  the  «"■  order  whose  second  member  is  equal  to  0  is,  there- 
L  fore,  reduced  to  that  of  finding  n  distinct  particular  solutions, 
^each  involving  an  arbitrary  constant. 


5.     Prop.     To   solve   the   linear   equatio 
I  coefficients  when  the  second  member  is  0. 


with  constant 


Were  the  proposed  equation  of  the  first  order  and  of  the 


its  solution  would  be 
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From  this  resuft,  and  from  the  known  constancy  of  fonn 
of  the  differential  coefficients  of  exponentials,  we  are  led  to 
examine  the  eflfect  of  such  a  substitution  in  the  equation 

Assuming  then  y  =  Ce"**,  and  observing  that 

we  have,  on  rejection  of  the  common  factor  Ce*^,  the  equation 
"     m"  +  «jW**"'  +  a27?i""*... +a„=0 (11), 

the  different  roots  of  which  determine  the  different  values  of 
m  which  make  y  =  Ce"^  a  solution  of  the  equation  given. 

When  those  roots  are  real  and  unequal,  we  have,  therefore,    ^ 
on  representing  them  by  wi^,  Wg,  . . .  7w»,  the  system  of  n  par- 
ticular solutions, 

y=C,e^'%  y=  C/^, ...  y  =  ae"-* (12), 

I 

from  which  by  the  foregoing  theorem  we  may  construct  the    ; 
general  solution,  1 

y=C/''''JtC/'^...  +  CJ^ (13).        j 

The  equation  (11)  by  which  the  values  of  w  are  detenhined 
is  usually  called  the  auxiliary  equation. 

« 

Ex.     Given  J,-3^  +  2y  =  0. 

Here,  assuming  y  =  Cfe"**,  we  obtain  as  the  auxiliary  equation 

m'-3m+2  =  0. 

Whence  the  values  of  m  are  1  and  2.  The  correspondiiig 
particular  integrals  are  3^  =  (7^6*,  and  y  =  Gj^,  and  the  com- 
plete primitive  is 
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6.  If  among  the  roots,  still  supposed  unequal,  imaginary- 
pairs  present  themselves,  tlie  above  solution,  though  formally 

correct,  needs  transformation.  Let  a  ±  i  V  —  1  represent  one 
of  these  pairs,  then  will  the  second  member  of  (13)  contain  a 
corresponding  pair  of  terms  of  the  form 

which  we  may  reduce  as  follows, 

ri  axH>x  V^    1     ri'  ax-bx  V^ 

=  C^  (cos  bx  +  V"^  sin  bx)  +  C'e'^  (cos  bx  -  V"^  sin  bx) 
=  ((7+  C')  6*^ cos  bx+{C-  C)  V( - 1)  c^'sin  bx, 

or,  replacing  C+  C  and  ((7—  C)  V(—  1)  by  new  arbitrary 
constants  A  and  B^ 

Ae"^  cos  bx  +  Be'"' sin  bx (14). 

Ex.     Given  ^,-4^  +  133(  =  0. 

Assuming  y  =  Cfe^,  the  auxiliary  equation  is 

w'-4w  +  13  =  0, 
whence  fn  =  2  +  3\/(— l).    The  complete  solution  therefore  is 

y  =  Ae^  cos  3x  +  Be^  sin  Sx. 

7.  Lastly,  let  the  auxiliary  equation  have  equal  roots 
whether  real  or  imaginary,  e.g.  suppose  m^=mi.  Then  in 
the  general  solution  (13)  the  terms  Gjf^'  +  (7j6**«*  reduce  to  a 
single  term  {0^+  C^  6^**,  and  the  number  of  arbitrary  con- 
stants is  effectively  diminished,  since  (7,  +  G^  is  only  equiva- 

\    lent  to  a  single  one.    Here  then  the  form  (13)  ceases  to  be 
i    generel. 

To  deduce  the  general  solution  when  m^  =  m^  let  us  begin 
'    hy  supposing  m^  to  diffet  from  m^  by  a  finite  quantity  A,  and 

IS— ^ 
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examine  the  limit  to  which  the  terms  of  the  solution,  then 
really  general,  approach  as  h  approaches  to  0.    Now 

on  replacing  (7,  +  G^  and  CJi  by  A  and  J9,  new  arbitrary  con- 
stants. This  change  it  is  permitted  to  make,  however  small 
h  may  be,  provided  that  it  is  not  equal  to  0.  The  limit  to 
which  the  last  member  of  the  above  equation  approaches  as 
h  approaches  to  0  is 

€'*'^''{A  +  Bx). 

This  then  is  the  form  which  must  replace  Cje"*»*+  C^e*^  in 
the  general  solution. 

Suppose  next  that  there  exist  three  equal  roots  w^,  w,,  m,. 
Then  the  terms  C/'^''  +  (7/^«*  +  G/^^  being  replaced  by 

e'''^''{A-\-Bx)-\-G/'^% 
make  TWg  =  m^  +  Ic.    The  above  expression  becomes  ■ 

e'''{A-\-BxJtG/') 

^e-^^^A  +  G,-V{B+GJc)x^G,^^a?+G,^^a?^S^  i 

=  6"'»*(-4'  +  5'a:  +  (7V  +  ^a;«4-&c.) (15), 

on  making 

A+C,  =  A',    B+CJc  =  B',    ^=C'. 

Here  A\  B\  G'  being  functions  of  the  arbitrary  constanfs 
A,  B,  G  provided  that  k  is  not  actually  0,  may  themselves  be 
regarded  as  arbitrary  constants.     If  we  so  consider  them  in 
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fij)  and  then  make  k  tend  to  0,  we  see  that  the  limiting 
form  of  the  expression  is 

And  in  precisely  the  same  way,  were  there  r  roots  equal  to 
m,,  we  should  have  for  tlie  corresponding  part  of  tiie  com- 
jihle  Talue  of  y^  the  expression 

e''''{A^  +  A^  +  A^!^...~^A^) (IG). 

Thus  the  difference  which  the  repetition  of  a  particular  root 
m,  produces  is  that  the  coefficient  of  the  exponential  e"''  is 
no  lont;er  an  arbitrary  constant,  but  a  polynomial  of  the  form 
A^+ A^  ■>r  &,c.,  the  number  of  arbitrary  constants  involved 
being  equal  to  the  number  of  times  that  the  supposed  root 
presents  itself. 

Ex.     Given  fy-a;_|!  +  y_o. 

ax      ax      ax     "^ 

Here,  assuming  y  =  C^,  the  auxiliary  equation  ia 


the  roots  of  which  are  -  1,  1,  1.  Thus,  corresponding  to  tlie 
root  —  1,  we  have  in  y  the- term  Ce'',  while  to  tne  two  roota  1, 
we  have  the  term  {A  +  Bx)  i'.  The  complete  primitive  there- 
fore is 

y=C^'^+{A  +  Bx)e'. 

8.  It  follows  from  (16),  ihat  if  a  pair  of  imaginary  roots 
1  i  6  V—  1  present  itself  »•  times,  the  corresponding  portion  of 
the  complete  value  of  ^  will  be 

which,  substituting  for  e*'^"'  and  e"**^"'  their  trigonometrical 
valaes  and  finally  making 

c.+  a;=^„  (c,-c;)V^  =  5.,&c., 

auomeB  the  form 

{A^  +  A^  ...■{■  A,3r^)  e"'coahx 

+  (5,  +  B^ .. .  +  BX^)  e"  sin  bx. 
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Hence,  therefore,  the  repetition  of  a  pair  of  imaginary  roots 
«±JV— 1  changes  also  the  two  arbitrary  constants  of  the 
ordinary  real  solution  into  polynomials,  each  of  which  involves 
a  number  of  constants  equal  to  the  number  of  times  that  the 
imaginary  pair  presents  itself. 

Ex.     Given  0+2n«^  +  nV=O. 

Assuming  y  =  Cfe*^,  the  auxiliary  equation  is 

w*  +  2nW  +  w*  =  0, 
^hence  m  has  two  pairs  of  roots  of  the  form  +  n  V(—  !)• 

For  one  such  pair  the  form  of  solution  would  be  . 

y=^A  cos  na;  +  jB  sin  nx. 

For  the  actual  case  it  therefore  is 

y  =  ( Jj  +  A^x)  cos  nx  +  {B^  +  B^)  sin  nx. 

9.  The  above,  which  is  the  ordinary  method  of  investi- 
gating the  form  of  the  complete  solution  when  the  auxiliary 
equation  involves  equal  roots,  rests  on  the  assumption  that  a 
law  of  continuity  connects  the  form  of  solution  when  roots  are 
equal  with  the  form  of  solution  when  the  roots  are  unequal. 
Now,  though  it  is  perfectly  true  that  such  a  law  does  exist,  its 
assumption  without  proof  of  that  (existence  must  be  regarded 
as  opposed  to  the  requirements  of  a  strict  logic.  In  all  legiti- 
mate applications  ot  the  Differential  Calculus  it  is  with  a 
limit  that  we  are  directly  concerned.  Here  it  is  with  some- 
thing which  exists,  and  which  admits  of  being  determined  in- 
dependently of  the  notion  of  a  limit. 

Thus  if  we  take  as  an  example  -.-^  —  2  ~  +  y  =  0,  in  wliicli 

the  auxiliary  equation  w*  —  2w  + 1  =  0  shews  that  the  values 
of  w  are  each  equal  to  1,  we  are  entitled  to  assume  as  a  par- 
ticular solution 

y  =  C,\ 
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Liet  us  now  substitute  this  value  of  y  in  the  given  equation 
regarding  G  as  variable,  and  inquire  whether  it  admits  of  any 
more  general  determination  than  it  has  received  above.  On 
substitution  we  find  simply 

^=0 

whence  G=^A-\-Bx.  Thus  while  the  correctness  of  the 
solution  furnished  by  the  assumption  of  continuity  is  esta- 
blished, it  is  made  manifest  that  this  assumption  is  not  in- 
dispensable. 

We  shall  endeavour  to  establish  upon  other  grounds  the 
theory  of  these  cases  of  failure  in  a  future  Chapter.  Mean- 
while it  may  be  desirable  to  shew  that  the  form  (16)  actually 
satisfies  the  differential  equation  when  r  values  of  m  are 
equal. 

In  the  given  equation  assume 

8  being  an  integer  less  than  r.    From  the  theorem  for  —j-hr 
it  easily  follows  that  the  result  will  be  of  the  form 

y{m)  of  +f  (m)  soT  +/'  (m)  '^'~^l'^+  •  •  •  +/'"(»«)|  =  0, 

in  which /(wi)  represents  the  first  member  of  (11).  But  that 
equation  having  by  hypothesis  r  equal  roots,  we  know  by  the 
theory  of  equations  that 

/W  =  0,    /(m)=0,...    /•»(m)=0, 

are  simultaneously  true.  Thus  the  differential  equation  is 
satisfied.  And  being  satisfied  for  the  particular  value  of  y  in 
qaestion  it  is  satisfied  by  (16),  which  is  the  sum  of  all  such 
valaes. 

10.  The  results  of  the  previous  investigation  may  be  sum- 
med ap  in  the  following  rule. 
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KuLE.  The  coefficients  heing  constant  and  the  second  mem- 
ber 0,  form  art  auxiliary  equation  by  assuming  y=-  Ce"",  and 
determine  the  values  of  m.  Then  the  complete  value  of  y  will 
he  expressed  hy  a  series  of  terms  characterized  as  follows,  vie. 
For  each  real  distinct  value  of  m  there  will  exist  a  term  Ce™'; 
for  each  pair  of  imaginary  values  a±b  V(—  1),  a  (erm 

Je"  cos  bx  +  5e"  sin  bx; 

each  of  the  coefficients  A,  B,  0  heing  an  arbitrary  constant  if 
the  corresponding  root  occur  only  once,  but  a  polynoinial  of  the 
(r—  1)"'  degree  with  arbitrary  constant  coefficients,  if  the  root 
occur  r  times. 


Hei'e  the  auxiliaiy  equation  ia 

wi°  -  m=  -  2m°  +  '2m  =  0, 
whence  it  will  be  found  that  the  values  of  m  are 
0,  1,  1,  -l  +  v'(-l). 
The  complete  primitive  therefore  is 

y^C+  (C,+  C^)e'+  C^e^co3x+  C,e"'8ina:. 

11.     To  solve  the  linear  equation  with  constant  coefficiel 
when  its  second  member  is  not  equal  to  0. 

The  usual  mode  of  solution  is  1st  to  determine  the  com- 
plete value  of  y  on  the  hypothesis  that  the  second  member 
ia  0;  2ndly,  to  substitute  ita  expression  in  tlie  given  equation 
regarding  tiie  arbitrary  constants  as  variable  parameters; 
Srdly,  to  determine  those  parameters  so  as  to  satisfy  the  equa- 
tion given. 

Supposing  the  given  equation  to  be  of  the  k*  degree,  n 
parameters  will  be  employed.  These  may  evidently  be  sub- 
jected to  any  n—  1  arbitrary  conditions.  Now  that  system  of 
conditions  which  renders  the  discovery  of  the  remaining  rela- 
tion (involved  in  the  condition  that  the   given   differentiiU 
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eqaalion   shall   be   Batisfied)  the  most   easy,  is   that  which 
demands  that  the  formal  expressioa  of  the  n  —  1  differential 

neSicienta 

dx'   dx"'"'    dx'~^' 

■nil,  like  the  formal  expression  of  y,  be  the  same  in  the  s_ 
ten  in  which  c,,  c,,...c„  represent  variable  parameters,  as  m 
4e  system  in  which  they  represent  arbitrary  constants. 

■  The  above  method  is  commonly  called  the  method  of  the 
hriation  of  parameters.  It  is,  as  we  shall  hereafter  see,  tar 
bm  being  the  easiest  mode  of  solving  the  class  of  equations 
wder  consideration;  but  it  ia  interesting  aa  being  probably 
^ix  first  general  method  discovered,  and  still  more  so  from 
ti  conlaining  an  application  of  a  principle  succeasfully  era- 
^yed  in  higher  problems. 

Ex.    Given  -,-4  +  n'v  =  cos  ax. 
dor        -^ 

Were  the  second  member  0,  the  solution  would  be 

y  =  Cj  cos  na:  +  e,  sin  na: (a). 

Assume  this  then  to  be  the  form  of  the  solution  of  the  equa- 

11  given,  c,,  c,  being  variable  parameters,  but  such  that  -p 

•wl  also  retain  the  same  form  as  if  they  were  constant,  viz. 


en  stn  nx  +  en 


..({). 


Now  tlie  unconditional  value  of  -r- 
dx 


derived  from  {«)  i 
dfl        .         dc 


n  sin  ?ia!  +  c,n  cos  na:  +  c  OS  na;  3 

'^  redaces  to  the  foregoing  form  if  we  a 

cos7ix-=-i4-8mna;-T-'-  =  0 (r), 

dx  dx  ~  ' 

"then is  the  condition  which  miist  accompany  (a). 


dx 
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Now  differentiating  (J)  and  regarding  c^,  c^  as  variable,  we 
have 

cPy  .  .         dc  dc 

T^i  ==  -  <?iW  cos  nx  —  c^n*  sin  wa?  —  n  sin  nx-j-^  +n  cos  nx-y-^  . 

Substituting  the  above  values  of  y  and  -y^  in  the  given 
equation,  we  have 

—  nsmnx—  +  n cos Tia? -7-^  =  cos oa; .: (a), 

and  this  equation,  in  combination  with  (c),  gives 

\         1  .  dc^      1 

-  =  —  cos  oa;  sm  nx,  -7-  =  -  cos  ax  cos  na?, 

5         w  dx      n 

V                     1   fcos(n  +  a)a?     cos  (n—a)a;)      ^ 
whence   rc^  =  ^  ^ ^  .      ^     +  — ^^ ^—\  +  % 

_  1   fsin  (n  +  a)  a?     sin  (n  —  a)x)      ^ 
*     2n  (      w-i-a  n  —  a      j         *' 

Lastly,  substitiitiDg  these  values  in  (a)  and  reducing,  we 
have 

cos     dX  y^  ^-yl  •  /       \ 

V=  -i 0+  C,  cos  na;+  C7,  siUTia; \e). 

This  solution  fails  if  n  =  a.     But  giving  to  (e)  the  form 

cos  ax  —  cos  nx  ,   jnf,  .   xv    . 

y  = s a h  C,  cos  nx  +  G,  sm  nx, 

and  regarding  the  first  term  as  a  vanishing  fraction  when  n  =  a, 
we  find 

SC   Sill  TlX  y-y  •  ^^  • 

y  =  — h  G,  cos  na?  +  C/,  sm  nx. 

^  2n  ^  ' 

Or  we  might  proceed  thus.    Differentiating  twice  the  equation 

^  +  nV=coswa?, 

we  get  -j-^  +  «  -T^i  =  —  n  cos  wa:. 
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Hence  eliminating  cos  nx 

an  equation  whose  complete  solution  is 

y=  {A  +Bx)  cosnx  +  {C  +  Dx)  sin  war. 

Substituting  this  in  the  given  equation  we  find  JB  =  Oy 
D=:r'i  whence 

y=:Acoanx+  [0+  —  ]  sin  wa?, 

which  agrees  with  the  previous  solution. 

The  latter  method,  which  is  general,  consists  in  forming  a 
new  equation  of  a  higher  order,  but  with  its  second  member 
free  from  that  term  which  is  the  cause  of  failure.  As  by  the 
elevation  of  the  order  of  the  equation  superfluous  constants 
are  introduced,  the  relations  which  connect  them  must  be 
found  by  substitution  of  the  result  in  the  given  equation. 

12.  To  the  class  of  linear  equations  with  constant  coeffi- 
cients all  equations  of  the  form 

A,  S,,..L  being  constant  and  X  a  function  of  x,  may  be 
reduced.  It  suffices  to  change  the  independent  variable  by 
assnming  a  +  bx  =  ^. 

Given  (a  +  hx)'  S  +  *  («  +  5*)  ^  +  "V  =  «• 
Assaming  a  +  ia;  =  e*,  we  find 

dx     "     dt' 


d3?~  \d^         dtj' 
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Hence,  bj  substitution  in  the  given  equation,  we  have 


tlie  aolutioTi  of  wliich  is 


+  nV  =  0. 


;h.  IX.    J 


y  =  Li  COS  -y-  +  6  am  ,  , 

in  which  It  only  remains  to  aubatitute  for  ( its  value  log  (a+&a;). 

13,  Beside  the  properties  upon  which  the  above  methods 
are  founded,  linear  equations  possess  many  others,  of  which 
we  shall  notice  the  most  important.  We  suppose,  as  before,  y 
to  be  tlie  dependent,  x  the  independent  variable. 

1st.  The  complete  value  of  j  when  the  linear  equation  haa 
a  second  member  A'  will  be  found  by  adding  to  any  particular 
value  of  y  that  complementary  function  which  would  express 
it3  complete  value  were  the  second  member  0. 

Uepresenting  the  linear  equation  in  the  form  {7},  let  y,  be 
the  particular  value  ai  y  which  satisfies  it,  i' the  complete 
value  which  would  satisfy  it  were  the  second  member  0;  and 
assume  y  =  y,+  Y.     The  equation  then  becomes 


..(17), 


and  this  becomes  an  identity,  the  first  line  of  its  left-hand 
member  being  by  hypothesis  equal  to  X,  and  the  second  " 
equal  to  0, 

Ex.     Thus  a  particular  Integral  of  the  equation 


ART.  13.]  LINEAB  EQUATIONS,  205 

The  above  property,  which  relates  to  the  generalizing  of  a 
particular  solatioD,  is  important,  because,  as  we  shall  hereafter 
see,  a  particular  solution  of  a  linear  equation  may  often  be 
obtained  by  a  symbolical  process  which  does  not  involve  even 
the  labour  of  an  integration. 

2ndly.  The  order  of  a  linear  differential  equation  may 
always  be  depressed  by  unity  if  we  know  a  particular  value 
of  y  wliich  would  satisfy  the  equation  were  its  second  member 
equal  to  0. 

It  will  suffice  to  demonstrate  this  property  for  the  equation 
of  the  second  order 

g+x,|+j;y=x (18). 

Let  y^  be  a  particular  value  of  y  when  X=  0,  and  assume 
y=^l/xV.     Substituting,  we  have 

the  firat  line  of  which  is  by  hypothesis  0.    In  the  reduced 
eqaatlon  let  5—  =  «,  then  we  have 


Vi 


.^  +  (2ti+A»  =  A' (19). 


dx     ^    dx 


a  linear  equation  of  the  first  order  for  determining  u.    And 
this  being  found,  we  have 


v=\ 


udx  +  c. 


In  the  particular  case  in  which  X=0,  we  find  from  (19) 


u  — 


y: 


whence  y^ySc\^-^dx-\-  c) (20). 


206  LINEAR  EQUATIONS.  [CH.  IX. 

3rdly.  Linear  equations  are  connected  by  remarkable  ana- 
logies with  ordinary  algebraic  equations. 

This  subject  has  been  investigated  chiefly  by  Libri  and 
Liouville,  who  have  shewn  that  most  of  the  characteristic 
properties  of  algebraic  equations  have  their  analogues  in  linear 
differential  equations. 

Thus  an  algebraic  equation  can  be  deprived  of  its  2nd, 
3rd,  ...r*^  term  by  the  solution  of  an  algebraic  equation  of  the 
1st,  2nd, . . .  (r  —  1)**^  degree.  A  linear  differential  equation  can 
be  deprived  of  its  2nd,  3rd, ...r*^  term  by  the  solution  of 
another  linear  differential  equation  of  the  1st,  2nd, ...(r  — 1)** 
order. 

This  may  be  proved  by  assuming  y  =  v^j ,  and  properly  de- 
termining V  so  as  to  make  in  the  resulting  equation  y^  assume 
the  required  form. 

Again,  as  from  two 'simultaneous  algebraic  equations,  we 
can  by  the  process  for  greatest  common  measure  obtain  a  de- 
pressed equation  satisfied  only  by  their  common  roots,  so  from 
two  simultaneous  linear  differential  equations  we  can  by  a 
formally  equivalent  process  deduce  a  new  equation  of  a  de- 
pressed order  satisfied  only  by  their  common  integrals. 

This  is  best  illustrated  by  example. 

Ex.  Eequlred  the  common  integrals,  if  any,  of  the 
equations 

cfcx         ax 

N. 

Differentiating  the  second  equation  and  then  eliminating 
-^  -^  and  -^ ,  we  find  the  depressed  equation 

If  we  differentiate  this  we  shall  find  that  the  result  is 
merely  an  algebraic  consequence  of  the  two  equations  last 
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written,  not  an  algebraically  new  equation.    Thus  the  process 
o{  redaction  cannot  be  repeated.    We  have  tlierefore 

as  the  only  common  integral. 


EXERCISES. 

5.      w8~^jr5  +  %=^>  ^^  being  given  that  one   of  the 
roots  of  the  auxiliary  equation,  m^—  3m' +  4  =0,  is  —  1. 

8.     "What  form  does  the  solution  of  the  above  equation 
assume  when  A;  =  1  ? 

10.  (a;  +  o)»g-4(x  +  a)g  +  6y  =  0. 

1 1 .  Inte£rate  ^  -  2i.»  f^  +  J'^V  =  0. 
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Ot'M         du 

12.  A  particular  integral  of   (1— a?*)  Ta—^;j — a*y  =  0 

is  y=  Cfe""*""**,  find  the  complete  integral  by  the  method  of 
Art.  13. 

13.  The  form  of  the  general  integral  might  in  the  above 
case  be  inferred  from  that  of  the  particular  one  without  em- 
ploying the  method  of  Art.  13.     Prove  this. 

14.  It  being  given  that 

.  /  .          cos  aj\      r>/             sin  x\ 
y  =  ^  (sma;+ l+j^f  cosaj I 

is  the  complete  integral  of  the  equation  ;t4+  [  1  —  -^j  y  =  0, 
find  the  general  integral  of  -j^  +  fl %)y'='^* 

15.  Explain  on  what  grounds  it  is  asserted  that  the  com- 
plete integral  of  a  differential  equation  of  the  v^  order  contains 
n  arbitrary  constants  and  no  more. 

16.  Mention  any  circumstances  under  which  it  may  be 
advantageous  to  form,  from  a  proposed  differential  equation,  * 
one  of  a  higher  order.     In  deducing  from  the  solution  of  the 
latter  that  of  the  former,  what  kind  of  limitation  must  be 
introduced? 


I 


(    209    ) 


CHAPTEE  X. 

EQUATIONS  OP  AN  ORDER  HIGHER  THAN  THE  FIRST, 

CONTINUED, 

1 .     We  have  next  to  consider  certain  forms  of  non-linear 
equations. 

Of  the  following  principle  frequent  use  will  be  made,  viz. 
When  either  of  the  primitive  variables  is  wanting^  the  order  of 
the  equation  may  he  depressed  by  assuming  as  a  dependent  vari- 
able the  lowest  differential  coefficient  which  presents  itself  in  the 
eguiUtatu 

Thus  if  the  equation  be  of  the  form 

^('.|.3)=« (■). 

and  we  assume 

I (^>. 

we  have,  on  substitution,  the  differential  equation  of  the  first 
order. 


^("^ '•!)=» ■ («• 


If,  by  the  integration  of  this  equation,  z  can  be  determined 
as  a  {unction  of  x  involving  an  arbitrary  constant  c,  {suppose 
M^^  (^9  c)]y  we  have  from  (2) 

I  whence  integrating 

B.D.Ri  14 


f 
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If  the. lowest  differential  coefficient  of  y  which  presents 
itself  be  of  the  second  order,  the  order  of  the  equation  can  be 
depressed  by  2,  and  so  on. 

A  similar  reduction  may  be  effected  when  x  is  wanting. 
Thus,  if  in  the  equation  of  the  second  order 


'(^.|.S)-» w. 


we  assume  -^  =p,  we  have 

d^y _^dp _^dp  dy _    dp 

dj?     dx     dy  dx    ^  dy^  j 

by  means  of  which  (4)  becomes 


^(y'i'.4)=' ^'^' 


Should  we  succeed  by  the  integration  of  this  equation  of 
the  first  order  in  determining  ^  as  a  function  of  y  and  c,  sup- 
pose i?  =  0  (y,  c),  the  equation  -^  =Pi  will  give 

dx^  ..^  ., 


whence 

X 


=  fv/^+c' (6). 


Ex.    Suppose  l  +  (|y+yg  =  0. 
Put  j-—p\  thus 

therefore  ^+^,  =  0, 

y      1+f 

therefore  logy  +  log  ^J  (1  +j?')  =  constant, 
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therefore 

y  V  (1  +i^')  =  constant  =  J, 

therefore 

'-■4 

therefore 

dx           y 

dy-Wib'-y')' 

therefore 

x  =  -^{h^-f)+a, 

where  a  is  a 

constant ; 

thus  finally, 

r^+{x-ay  =  h\ 
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2.  In  close  connexion  with  the  above  proposition,  stand 
the  three  following  important  cases. 

Case  I.  When  but  one  diflferential  coefficient  as  well  as 
but  one  of  the  primitive  variables  presents  itself  in  the  given 
equation. 

IsL  Let  the  equation  be  of  the  form  -^-^  =  X,  we  have  by 
successive  integrations 

~r-jXdx  +  c, 

and  finally 

y  =  U  . . .X(ic*+  c,aj""'+  c^x'^^ . .+  c„ (7). 

We  shall  hereafter  shew  that  the  first  term  in  the  seconcl 
member  may  be  replaced  by  a  series  of  n  single  integrals. 

2dly,  If  the  equation  be  of  the  form  -t4  =  ^>  ^*  ^^  °^*  gene- 
rally integrable,  but  it  is  so  in  the  case  of  n  =  2.  Thus  there 
being  given 

c?y 


Y 

d^      ^' 


\\^\ 
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we  have 

dxda?  dx^ 

and  integrating 


Hence 


|=(2/riy+(7)'. 


rfa;=! 


^y 


{2fYd!f+Cr 


=J(2fri+co»+^'- ^^)' 


As  a  particular  example,  let  -t4  =  *V* 

=  ilog{ay  +  V(ay+C)l+C". 

Cv 

Case  II.    When  the  given  equation  merely  expresses  a 
relation  between  two  consecutive  differential  coefficients. 

Suppose  the  equation  reduced  to  the  form 

dx''-'  [dx"-') ^^'' 

then,  assuming  ,  ,.^  =  z,  we  have 

whence  dx  =  ^rr-r , 


I 
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If,  after  effecting  the  Integration,  we  can  express  z  In  terms 
of  X  and  c,  suppose  2  =  ^  (a?,  c)  we  have  finally  to  Integrate 

^^^^C'^.c) (11), 

which  belongs  to  Case  i. 

Bat  if,  after  effecting  the  Integration  In  (10),  we  cannot 
algebraically  express  z  In  terms  of  x  and  c,  we  may  proceed 
thus. 

From  -1-5^  =  «,  we  have 

zdz 


-I 


d^y  _  [  ,    {zdz 


=/. 


dz  (zdz 

and  finally, 

_  [  dz    [  dz        [zdz  ,    . 

the  right-hand  member  Indicating  the  performance  of  n  —  1 
successive  integrations,  each  of  which  Introduces  an  arbitrary 
constant.  If  between  this  equation  and  (10)  we,  after  Integra- 
tion, eliminate  Zj  we  shall  obtain  a  final  relation  between  y,  x, 
and  n  arbitrary  constants,  which  will  be  the  Integral  sought. 


Ex.    Given 


"^^^'v  r"*"fc)r 


^  Making  jK  =  «,  we  have  «^  ^  =  V(l  +  ^')>  whence 

a;  =  c  +  aV(l  +  0  W- 
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According  to  the  first  of  the  above  methods,  we  should  now 
solve  this  with  respect  to  z^  and  thus  obtaining 


find  hence 


in  which  it  only  remains  to  effect  the  integrations.    According 
to  the  second   method,  we  should    proceed  thus.      Since 
,  azdz  , 

CLzdz 
whence  multiplying  the  second  member  by  -jri »x  for  dx, 

and  again  integrating, 

2,  =  ?^-.|V(l  +  01og{^  +  V(l+^}  +  |^ 

+  acV(l+«")+c" (c). 

The  complete  primitive  now  results  from  the  elimination* 
of  z  between  (a)  and  (c). 

Case  III.    When  the  given  equation  merely  connects  two 
differential  coefficients  whose  orders  differ  by  2. 

Reducing  the  equation  to  the  form 

3-/p) (")• 


Let  ^,  =  z,  then 


CPZ  J.,     y. 


da? 
This  form  has  been  considered  under  Case  i. 
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It  gives 

If  from  ttia  equation  a  can  be  determined  as 
35,  C,  and  C\ — suppose  s  =  ^  (a;,  C,  C), — tlien 

a  function  of 

SS-*(«.  0.  C), 

the  integration  of  which  "by  Case  i,  will  lead  to  the  required 
integral.  If  z  cannot  be  thug  determined,  we  must  proceed  as 
under  the  same  circumstances  in  Case  ii. 


Proceeding  as  above,  the  final  integi-al  will  be  found  to  be 


Homogeneous  Equations. 

3.     There  exist  certain  classes  of  homogeneous  equations 
which  admit  of  having  their  order  depressed  by  unity- 
Class  I.    Equations  which,  on  supposing  x  and  y  to  be  each 
of  the  degree  1,  -^  of  the  degree  0,  -r^,  of  the  degree  —  1,  iS:c., 
J  homogeneous  in  the  ordinary  sense, 


Adopting  the  notion  and  the  language  of  infinitesimals,  the 
c&rlier  analysts  described  the  above  class  of  equations  some- 
what more  simply  as  homogeneous  with  respect  to  tlie 
Iirimitive  variables  and  their  dLffei-entials,  i.e.  with  respect 
to  X,  y,  dx,  dy,  d'y,  &c. 

All  equations  of  the  above  class  admit  of  having  tlieir 
order  depressed  by  unity. 
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For  if  we  assume  a?  =  e^,  y  =  ^z^  we  shall  find  by  the  usual 
method  for  the  change  of  variables, 

t'%*' <»). 


and  so  on.  Here  y  is  presented  as  of  the  first  degree  with 
respect  to  e*  which  takes  the  place  of  a?,  while  -~  is  of  the 

degree  0,  and  -r^  of  the  degree  —  1,  with  respect  to  ^.    And 

the  law  of  continuation  is  obvious.  Hence,  from  the  supposed 
constitution  of  the  given  equation,  it  follows  that  on  substitu- 
tion of  these  values  the  resulting  equation  will  be  homogeneous 
with  respect  to  e*,  which  will  therefore  divide  out  and  leave 

an  equation  involving  only  «,  ^^  ,    -^^  ,  &c.     That  equation 

will  therefore  have  its  order  depressed  by  unity  on  assuming 

^=^  ....  (Art.  1.) 

Let  us  examine  the  general  form  of  the  result  for  equations 
of  the  second  order. 

llepresenting  the  given  equations  under  the  form 

^(-^.|.  g)-" w. 

we  have,  on  substitution, 

^{..,^.,g  +  .,.-.(g+*)j.O (17). 

and  from  this  equation,  from  what  has  been  above  said,  €*  will 
disappear  on  division  by  some  power  of  that  quantity,  e.g.  €*•. 
But  tlie  effect  of  simply  removing  a  factor  is  the  same  as  that  of 
simply  replacing  such  factor  by  unity.    Now  to  replace  €**  by 


ART.  3.]  HOMOGENEOUS  EQUATIONS*  217 

unity  is  the  same  as  to  replace  e*  by  unity,  and  if  we  do  this 
simply,  i.e.  without  changing  -7-^  and  ^,  (17)  will  become 

^/         dz  ^      d^z  ^  dz\  .    . 

^  .       ,,       efo  ,  d^z      du        du  , 

Assuming  then  jz  =  ^)  whence  -j^^  =  —  =  t*  —  ,  we  have 

,, .  du 

F{1,  z,u  +  z,u  -^-{-u)  =0 (19), 

an  equation  of  the  first  order,  which  by  integration  gives 

w  =  0  («,  c) (20). 

Then  since  w  =  ^ ,  we  have 

(f)  («,  c) 


0 


=  f;^-^  +  c' (21), 


in  which,  after  effecting  the  integration,  it  is  only  necessary 
to  write 

^  =  loga?,    z  =  ^ (22). 

The  solution  of  the  proposed  equation  is  therefore  involved 
in  (20),  (21),  (22). 

Ex.    Given  «a;'g  =  (y-xgy. 

Substituting  as  above  a?  =  e^,  y  =  e^z,  we  find,  as  the  trans- 
formed equation, 


/^   ,dz\_fdzy 

''[dff''^de)'''[ddj' 


whence,  making  jg  =  w>  we  have 


n{u-J^-]ru)  =  v!' (a), 
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which  resolves  itself  into  the  two  equations, 
The  former  gives  on  integration 


n 


Now  w  =  35 ,  whence 
do 


dd=-^ 


»   9 

-u 


therefore  ^  =  -  log  (we''  +  (7)  +  G\ 

and  now  replacing  6  by  log  a?,  and  «  by  - ,  we  have  on  redac- 
tion, ^ 

y^'^^^'^A^x (^^^ 

A  and  B  being  arbitrary  constants.     This  is  the  complete 
primitive. 

dz  , 

The  remaining  equation  w  =  0,  or  -jz^^^  gives  «  =  c,  or 

y  =  ca?,  and  this  is  the  singular  solution. 

The  equation  (a)  might  have  been  directly  deduced  from 
the  given  equation  by  the  general  theorem  (19),  which  indi- 
cates that  for  such  aeduction  it  is  only  necessary  to  change 

a;  to  1,  y  to  ;?,  ^  to  w  +  «,  and  -t4  to  w  ^  +  w. 

Class  II.     Equations  which  on  regarding  x  as  of  the  first 

degree,  y  as  of  the  rfi^  degree,  -^  of  the  (n  —  1)***  degree,  -^  of 

the  {n  —  2)***  degree,  &c.,  are  homogeneous. 

To  effect  the  proposed  reduction  assume  x  =  ^,  y  =  €*•«. 
The  transformed  equation  will  be  free  from  0,  and,  on  assom- 
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dz 

ing  -ja^^i  ^'^^  degenerate  into   an  equation  of  a   degree 

lower  by  unity  between  u  and  z. 

It  is  easy  to  establish  that,  if  the  given  differential  equa- 
tion be 

^(^^■t.S)-» V P«' 

the  reduced  equation  for  determining  u  will  be 

2^(1,  «,  t«  +  n«,  w  j-  +  (2w-l)  w4-w(n-l)«}=0...(24). 

Snppose  that  by  the  solution  of  this  we  find 

w  =  </)(«,c)  (25), 

then  since  t*  =  3B  >  we  have 


de^ 


dd 
dz 


in  which  it  only  remains  to  substitute  log  x  for  ^,  and  \  for  z. 


Of 


Ex.    Given  aj«g  =  (a:»  +  2;ry)g-V. 

This  equation  proves  homogeneous  on  assuming  x  to  be  of 
the  degree  1,  y  of  the  degree  2,  -r-  of  the  degree  1,  and 


j^  of  the  degree  0. 


Changing  then,  according  to  the  formula  (24),  x  into  1,  y 

dy  .  ,  d^y  .  du  1 

into  «,  -T-  into  w  +  22?,  and  -r^  into  u-j-  +  3m+  2«,  we  have 
ax  QJj  dz 

dtA 
tt^  +  3M  +  2«=  (l  +  2z)  (m4-2«)  -45* (a). 
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which  is  reducible  to 

This  is  resolvable  into  two  equations,  viz. 

^  +  2-2z  =  0,      u  =  0 (6). 

* 

The  first  gives  on  integration 

w  =  («-l)'±c». 

dz 
Hence,  since  77^  =  ^j  we  have 

d0^        ^' 


a  =  -  tan h  c ,  or  --  log    ; +  ^  • 

Hence,  replacing  0  by  log  a?,  and  «  by  ^^ ,  we  have 

log  aj=  -  tan  '  '^^ — ^  +c'  or  --  log  ^^ — }- ^^  +  c, 

°         c  cic  2c     °  y  —  (1  —  c)  ic 

the  rational  forms  of  the  integral  required. 

,       dz 
The  factor  w  =  0  in  (J)  giving  ^  =  0,  or  z  =  c,  leads  to  the 

singular  solution  y  =  coc^. 

Class  III.    Equations  which  are  homogeneous  with  respect 
di/     d\    Q 

Properly  speaking,  this  class  constitutes  a  limit  to  the  class 
just  considered.     For  when  n  becomes  large,  the  quantities  w, 

n  —  1,  n  —  2,  the  supposed  measures  of  the  degrees  of  y,  - - 

ox 

d^v 

~-^  approach  a  ratio  of  equality. 
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If  we  assume  t/  =  ^,we  have 

dy  __    dz  .    . 

dx        dx 


§-«■{£- (S)') (^»)- 


All  these  heing  of  the  first  degree  with  respect  to  e',  it  fol- 
lows that  after  substitution  in  the  proposea  equation,  that 
function  will  disappear  on  division.  Thus,  if  the  given  equa- 
tion be 

^(«.».|.S)=r- w. 

the  transformed  equation  will  be 

„[     ^    dz     d^z     /dz\^]      ^  ,    , 

^f'^'^'^+fejr^ (3«)' 

dz 
or,  on  assummg  ;t-  =  t«> 

^(^>l^^>^  +  ^')=0 (31). 

Integrating  this  equation  of  the  first  degree,  we  have 

w=:0(a?,  c); 

therefore  «=/0(^jc)  dir  +  c' (32), 

in  which  it  only  remains  to  substitute  for  z  its  value  log  y. 

Or  we  may  assume  at  once  y^e''^.  The  transformed 
equation  between  u  and  x  will  be  of  an  order  lower  by  unity 
than  the  equation  given. 

Assuming  y  =  e^"*,  we  find 
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as  would  directly  result  from  (20)  and  (30).  Expressed  in 
the  form 

^ «..    =.(i  +  ^.]u^ 

thia  equation  is  seen  to  belong  to  t!ie  claaa  discussed  in 
Cbap.  II.  Art.  11. 

On  comparing  the  above  classes  of  homogeneous  equationa 
we  see  that  Class  ii,  is  the  moat  general.  It  includes  Class  L 
as  a  subordinate  species,  and  Class  in.  as  a  limit. 

It  is  proper  to  observe  tliat  Classes  I.  and  ii.  are  usually 
treated  by  a  different  method  from  that  above  employed. 
Thus,  in  Class  i.,  it  is  customary  to  make  the  assumptions 

'    dx       '     dj?     x'   dx'     x" 
On  substitution  x  divides  out,  and  there  remains  an  equation  ] 
involving  ^  and  the  new  variables  t,u,v,w,&a.,  which  mayb 
reduced  by  successive  eliminations  to  a  differential  equatior 
between  two  variables,  and  of  an  order  lower  by  unify  than  the 
equation  given.    But  this  method  is  far  more  complicated  thai 
the  one  which  we  have  preferred  to  employ. 

^xact  Differential  Equations. 
4.     A  differential  equation  of  the  form 


'  dx  *  dx" '"' Ux") 


..(33), 


3  said  to  be  exact  if,  representing  its  first  member  by  V,  tin 
espression  Vdx  is  the  exact  differential  of  a  function  U,  whicl 


is  therefore  necessarily  of  the  form  if-  [x,  y,  -J-  , 


■  dx""', 


«  ^  -^: —  •>ir* -J- —  xtf  =^,   is  an  exact  differenti: 


equation,  its  first  member  multiplied  by  dx  being  the  differ^! 
tial  of  the  function  -  J  \-J-\  —  a^Vf  •  '^"'1  the  fi 
sell'  the  difierential  coefficient  of  that  function. 
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Hence  then  a  first  Integral  of  the  above  equation  will  be 

The  method  of  integrating  an  exact  differential  equation 
which  we  shall  illustrate,  and  which  contains  an  implicit  solu- 
tion of  the  question  whether  a  proposed  equation  is  exact  or 
not,  appears  to  be  primarily  due  to  M.  Sarrus  {LiouviUey  Tom, 
XIV.  p.  131,  note). 

E.    Oi,e„,.a.|..,(|)V(.-^V|)S  =  0. 

Supposing  the  above  an  exact  differential,  we  are  by  defini- 
tion permitted  to  write 

i..{,.3«|  +  .,(|)V(,.^.y|)g)^...(S4,. 

Now  a  first  and  obvious  condition  is  that  the  highest  differ- 
ential coefiicient  in  an  exact  differential  equation,  being  the 
one  introduced  by  differentiation,  can  only  present  itself  in  the 
firet  degree.     This  condition  is  seen  to  be  satisfied. 

Bepresenting  the  highest  differential  coefficient  but  one  by 
Pi  we  can  express  (34)  in  the  form 

dU=  {y  +  3xp  +  2yp^)  dx  +  {pi?  +  ^y'p)  dp. 

Now  let  U^  represent  what  the  integral  of  the  term  contain- 
ing df  would  be  were^  the  only  variable.-    Then 

Assume,  then,  reipoving  all  restriction. 

Subtracting  this  from  (34) 

dU-dU={y-\-x^dx (35). 
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now  disappearecl.  We  observe  too  that  the  next,  viz,  ■—  is  in- 
volved only  in  the  firat  degree.  This  is  a  consequence  of  the 
fact  that  the  proposed  differential  equation  was  really  exact. 
!For  the  first  member  of  (35)  being  the  difference  of  two  exact 
differentials,  and  therefore  itself  exact,  the  second  member  ia 
so,  and  its  highest  differential  coefficient  is  therefore  of  the 
first  degree.   The  integration  of  an  exact  differential  involving 

i  .,  has,  in  fact,  been  reduced  to  that  of  an  exact  differential 

involving  only  --■  as  its  highest  differential  coefGcient.     And 

a  similar  reduction  may  be  effected  whatever  may  be  the  order 
of  the  highest  differential  coefficient. 

The  integration  of  (35)  gives 
whence 

r7=c;+«7-=.'J  +  s'(|)"+«y. 

A  first  integral  of  the  given  equation  is,  therefore, 

-^t-y^ih-y-' (-  _ 

The  general  rule  for  the  integration  of  an  exact  differential 

di  d'y 

dx'  '"  dx" ' 

--^  ii 

dx' 


order 

J 


dU,  involving  x,  y,  -/ ,   ...-,„,  is  then  as  follows.  Integrate 

the  term  which  involves  ^f  in  the  first  degree,  as  if  -y-^,  were 

(he  only  variable,  and  -r^  dx  its  differential.    Representing  the 

result  by  U^,  and  removing  the  restriction,  dU—dU^  will  be  an 

exact  differential  involving  only  !x,  y,  ~- ,  ...      ,j{ .     Mepeat 

the  process  as  ofkn  as  necessary.     Then  U  will  be  expressed 
hi/  the  sum   of  its  successively   determined  portions   U,    U , 

ii,.  &c. 
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For  the  solution  of  an  exact  differential  equation,  it  is  there- 
fore only  needful  to  equate  to  c  tlie  integral  of  the  correapond- 
iug  exact  ditterential  as  found  by  tLe  above  process. 

The  failure  of  that  process,  throur;h  the  occurrence  of  a 
(oim  in  which  the  highest  differential  coefficient  is  not  of 
liie  first  degree,  indicates  that  the  proposed  function  or  equa- 
tion is  not '  esact.' 

5.  There  is  another  mode  of  proceeding  of  which  it  is  pro- 
per that  a  brief  account  should  be  given. 


d  y        a  y    , 


Vv-ym  it  13  easily 


hliewn  by  the  Calculus  of  Variations,  that  if  Vdx  he  an  exact 
differential,  Kbeingafunctiouofa;, ^,  jfp...j/„,  then  identically 


■iydV     _  /dy 
W  ~dy'"'^\dxj 


dn. 


..(37), 


dy      \_dx/ dt/^      \dxj  dj//"      \ 
where  (-j-)  indicates  that  we  differentiate  with  respect  to  s 

regarding  y,  y,,...y,  as  functions  of  x.    This  condition  waa 

discovered  by  Euler. 
The  resenrches  of  Sarnis  and  De  Morgan,  not  based  upon 

the  employment  of  the  Calculus  of  Variations,  have  shewn, 

*  It,  that  the  above  condition  is  not  only  necessary  but  auiSci- 
2ndly,  that  it  constitutes  the  last  of  a  aeries  of  theorems 
iwh  enable  ua,  when  the  above  condition  is  satisfied,  to 
iice  Vdx  to  an  exact  differential  in  form,  i,  e.  to  espreaa 

■in  the  form 


^dU,      dU ,  dn  , 


^d^  +  ^dy  +  '-^^dy^.-.  +  ^dy,., (38), 

Ptre  a>,  i/,  t/,,  ...y„_,  are  regarded  as  independent.  The  infe- 
ction of  Vdx  =  0  in  the  form  6'"=c  is  thus  rednced  to  the 
ntioD  of  an  exact  differential  of  a  function  of  n  +  1  inde- 
Ment  variables, — a  subject  to  be  discussed  in  Chapter  sii. 
ndge  Tranaactioris,  Vol.  is.) 
[  Tie  condition  (37)  is  singly  equivalent  to  the  system  of 
■Ondilions  implied  in  the  process  ot  Sarrus,  Tiie  proof  of  thia 
•%tti»nlcnce  a  posteriori  would,  aa  Bertrand  has  observed,  be 
"mplicated.    (Liouville,  Tom.  si\'.) 

15 
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The  soltition  of  the  differential  equations  of  orders  higher 
than  the  first  is  sometimes  effected  by  means  of  an  integrating 
factor  fi^  to  discover  which  we  might  substitute  fi  Ffor  Fin  (37), 
and  endeavour  to  solve  the  resulting  partial  differential  equation. 
Even  here,  however,  the  process  of  Sarrus  would  be  preferable. 


Miscellaneous  Methods  and  Examples. 

6.  Many  forms  of  e(juations,  besides  those  above  noted,  can 
be  integrated  by  special  methods,  e.g.  by  transformations, 
variation  of  parameters,  reduction  to  exact  differentials,  &c.. 
Equations  of  the  classes  already  considered  can  also  sometimes 
be  integrated  by  processes  more  convenient  than  those  above 
explained. 

Ex.  1.     Given   -i—  =  oa?  +  Jy- 

dH 
Let  ax-\-hy  =  U    We  find  as  the  result,  -r-^  —  lt  a  linear 

equation  with  constant  coeflScients. 

Ex.2.     Given  (l-a^)g-a,g  +  2*.y  =  0. 

Changing  the  independent  variable  by  assuming  sin"*a?  =  <, 

d^y 
we  find  -iTj  +  j'y  =  0,  whence  the  final  solution  is 

y  =  Cj  cos  (j  sin'^ic)  +  c,  sin  {q  sin'^a?) (39). 

So  too  the  equation  (1  +  aaj*)  ^  +  <w?;j^  ±  J*y  =  0,  is 
ducible  to  the  form  -^  ±  jV  =  ^>  ^7  *^®  assumption 


/; 


dv         _ 


V(l  +  ax') 

Equations  involving  the  arc  s,  whether  explicitly  or  ii 
plicitly,  may  be  freed  from  it  by  differentiation  or  by  chan, 
of  independent  variable. 
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Ex.  3.     Given  «  =  oa?  -f  Jy. 

Differentiating,  we  have  ^  / 1 1  +  ( —  J     =a  +  b  -r] 

therefore  ^^  =  ^^±  ^/(^'  +  ^'•'^) 

iiiereiore  ^-  ^_^,  , 

y=—      lZ^5 --aJ  +  c. 

Ex.  4.    Given  -7-7  =  a. 

Aasuming  a;  as  independent  variable,  we  have 

cPx __dx  d  dx _^  (§?X^  ^  (^\^ 
da*  "ds  dx  ds      \dx)    dx  \dx) 

dsV'd's 


-Q 


d^ 


=  a. 


I 


We  might  here  put  for  -r-  its  value  V(l  ^i^*)?  ^^^  so  form 

a  differential  equation  for  determining  p.     Direct  integration, 
however,  gives 

I —  J   =  2aa:  +  c. 
\cLxJ 

Whence  we  find 

^ = (  ^    -  iV- 

dx      v2aa;  +  c       /  * 

which  indicates  a  cycloid. 

7.  M.  Liouville  has  shewn  how  to  integrate  the  general 
equation ^+/(a;)^  + J?' (y)  (^T=^>  (Jbttrwa? cfe  Jfa^Aifma- 
''?««,  iBt  Series,  Tom.  vii.  p.  134). 

Suppressing  the  last  term,  the  resulting  equation 

15—1 
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lias  for  a  first  integral  -^  =  G€^^^^^.    Now  assume  this  to  be 

a  first  integral  of  the  given  equation  regarding  (7  as  an  un- 
known function  of  ^,  then 


~Cdx\d^dx     ^•'^^^j 

_l<iCfdyV_         d^ 
~Cdy\dx)     •'^'dx' 

Thus,  the  given  equation  becomes 

if -^^(2^)=^ •••(^^)> 

whence  C=  Af-^'^^^^K 

Therefore        $  =  Ae'-^^^'^  "^  x  e'^^^^  "^ ; 

dx 

therefore  (  €^^^y^^vjy  =  AJ  e'^^^""^^  dx  +  B (41), 

the  complete  primitive  sought. 

8.     Jacobi  has  established  that  when  one  of  the  first  inte- 

d^y 
grals  of  a  difi*erential  equation  of  the  form  -^  g  =f(p'^y  y)  is 

known,  the  complete  primitive  may  be  found.  The  following 
demonstration  of  this  proposition  is  due  to  Liouville,  (Journal 
de  MatMmatiques,  1st  Series,  Tom.  xiv.  p.  225). 

dy 
Let  the  given  first  integral  be  -/^  =  ^  {x^  y,  c).     Differenti- 
ating, we  have 

d^y  __  d<i>     d(f}  di/  __d(f)         d^ 
d^      dx      dy  dx     dx         dy^ 

<j)  standing  for  (j>  [x,  y,  c).  Hence,  comparing  with  the  given 
equation, 
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differentiating  with  respect  to  c, 

dxdo      do  dij      ^  dydc 

Now  thia  is  precisely  the  condition  which  must  be  satisfied 

iti  order  that  the  expression  -7-  [dy  —  0db)  may  bo  aa  exact 

iliffprentiftl.     Hence,  tlie  first  integral  expressed  in  tlie  form 
ii'j-'<frlx  =  0,  ia  made  an  exact  diiFerential  by  means  of  the 

factor  -^ .     The  complete  primitive  therefore  ia 

/g(Jy-.f<fc).= (.12). 

Some  eqnationa  of  great  difficulty  connected  with  the  theory 
oflhe  elliptic  functions  are  rednced  to  the  above  CJise  in  the 
memoir  referred  to. 


Singular  Integrals, 

9.  Eqoationa  of  the  higher  orders,  like  those  of  the  first 
iTtler,  sometimes  admit  of  singular  integrals,  i.  e.  of  integrals 
not  derivable  from  the  ordinary  ones  without  making  one  or 
tnore  of  their  constants  variable. 

\Vc  shall  term  such  integrals  singular  solutiona  when  they 
connect  only  the  primitive  variables,  but  singniar  integrals 
"lien  they  present  themselves  in  the  form  of  differential 
w^wiliona  interior  in  order  to  the  equation  given. 

And  as  the  entire  theory  is  involved  in  the  theory  of 
*iii?a!ar  first  integrals,  we  shall  apeak  chiefly  of  these,  but 
with  less  detail  than  in  the  corresponding  inquiries  of 
''Hap.  VIII. 

Piiop.     Given  a  first  integral  with  arbitrary  constant  of  a 
^iffercTilial  equation  of  the  «''"  order,  required  the  correspond-    1 
i"g  singular  mtegral, 

l«t  the  given  equation  be 

■f'{*.y>3'..3'.-y-)=o ("). 
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where  y^  stands  for  -j^ ,  y^  for  -j^ ,  &c.     Suppose  the  integral 
given  to  be  expressed  in  the  form 

y-i=/(^,y,yi...y*.a,  c) (44), 

c  being  an  arbitrary  constant.     Differentiating  as  if  c  were 
an  unknown  function  of  x, 

_dl_     df         d^  df_  d£dc^ 

y^"  dx^  dy^^'^  dy^^"''^  dy^y^^^^  do  dx' 

Now  this  reduces  to  the  same  form,  i.e.  gives  the  same 
expression  for  y^  in  terms  of  a?,  y^ ...  y„_i,  c,  as  it  would  do  it' 

c  were  constant,  provided  that  we  have  ^  =  0;  and  therefore, 

this  condition  satisfied,  the  elimination  of  c  will  still  lead  to 
the  given  differential  equation  (43). 

An  integral  of  the  given  equation  will  therefore  be  found 
by  attributing  to  c  in  the  complete  first  integral  (44),  such 

value  as  will  satisfy  the  condition  ;^  =  0,  or,  as  we  may  ex- 
press it, 

%'=o (45)- 

And  unless  the  value  of  c  thus  found  is  constant,  the  in- 
tegral win  be  singular.  The  above  process  amounts  to 
eliminating  c  between  (44)  and  (45),  so  that  we  have  the 
following  rule. 

Given  a  first  integral  of  a  differential  equation  of  the  «** 
order ^  to  deduce  the  corresponding  singular  integral^  we  must 
eliminate  c  between  the  first  integral  in  question  and  the  equation' 

--^-  =  0,  wliere  y,^  is  the  value  of  ,  ^^  expressed  in  term9 
of  x^y .,,  -7-s^ ,  &c.  hy  means  of  the  given  first  integral* 

If  the  proposed  first  integral  is  rational  and  integral  in  fona   ^ 
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then  representing  it  bjr  0  =  0,  it  suffices  to  eliminate  c  between 
tiie  equations, 

^  =  0,g  =  0 (46). 

liifl  nnnecessarj  to  dwell  on  the  particular  cases  of  exception 
alter  what  has  been  said  on  this  subject  in  Chap.  viil. 

Ex.  L    The  diflferential  equation 

has  for  a  first  integral 

required  the  corresponding  singular  integral. 
Differentiating  the  first  integral  with  respect  to  J,  we  find 

whence  6  =  — ^* ,- ,  and  this  value  substituted  in  the  given 

integral,  leads  to 

,,  /gyi   y^  ,  (iyi-^T  _o 

or,  on  reduction,  16  (1  +  a?*)  y  -  8a;'y^  -  16a;^j  +  a?*  -  16^^'  =  0. 

In  connexion  with  this  subject,  Lagiange  has  established 
the  following  propositions : 

Ist.  Either  of  the  first  two  integrals  of  a  differential  equation 
of  the  second  order  leads  to  the  same  singular  integral  of  that 
equation. 

2nd.  The  complete  primitive  of  a  singular  integral  of  a 
diBercntial  equation  of  the  second  order  will  itself  be  a  sin- 
pJar  solution  of  that  equation,  but  a  singular  solution  of  a 
•ingular  integral  will  in  general  not  be  a  solution  at  all  of 
^^  equation. 
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The  proof  of  these  propositions  will  afford  an  exercise  {or 
the  student. 

[See  Lagrange's  Legons  sur  le  Cahul  J^s  Fonctians,  Legon 
14"*^  of  the  edition  of  1806,  or  Ugm  15"*  of  the  edition  of 
1808.  A  note  by  Poisson  on  page  239  of  the  edition  of  1808 
should  be  consulted ;  it  relates  to  the  second  of  the  above 
two  propositions.  See  also  Lacroix,  Tome  li.  pp.  382  and 
390.] 

10.  We  proceed  to  inquire  how  singular  integrals  may  be 
determined  from  the  differential  equation. 

Expressing  as  before  the  first  integral  involving  an  arbitrary 
constant  in  the  form 

we  have  as  the  derived  equation 

y^^^miiA^y^ ^ (,8). 

the  brackets  in  the  second  member  indicating  that  in  effecting 
the  differentiation  y^yy^^yn,^^  are  to  be  regarded  as  func- 
tions of  X.  The  differential  equation  of  the  n^  order  is  found 
from  (48)  by  substituting  therein,  after  the  differentiation,  for  e 
its  value  in  terms  of  x,  y,  ^j, . . .  ^»_„  given  by  (47).  The  result 
assumes  the  form 

y.  =  ^(a',  y,y,-.y.-i) (49). 

Hence,  we  have 

^-  in  (49)  =  f  in  (48)  x  ^^  in  (47), 

or,  representing  /(a?,  y,  y^...yn.^y  c),  by/, 

<^yn^t  \dxdc)  '  dc" 

Hence, 

^=(s  •»*%') » 

provided  that  the  first  member  be  obtained  from  the  dt 
ential  equation,  and  the  second  member  from  one   of 
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(It  integrals  involving  a  as  arbitrary  constant.     It  ia  to  be 

Ind  tliat  in  effecting  t!ie  ditferenliation  witli  respect 

ft  K  in  the  second  member,  we  must  regard  ^, y,,  ■■■y„_,  as 

nctions  o£x. 

lllfow  reasoniDg  as  in  Chap.  yiii.  since  a  singular  solution 
iDkkea  —J^  =  0,  it  makes  its  logaritlim,  and  in  general  the 

differential  of  its  logarithm,  infinite.     Thus  we  arrive  at  the 
following  conclusion. 

A  singular  integral  of  a  differential  equation  of  the  m""  order 

and  a  relation 


I     lol 

f 


fliicli  satisfies  both  this  condition  and  the  differential  equation 
fill  lie  a  singular  integral. 

Es.  2.     Applying  this  method  to  the  equation, 

y  -  'Ji  +  f-  !/,  -  (Vi  -  »fj.)'  -?.'  =  ". 
we  fifld,  on  differentiating  with  respect  to  »/,  and  y,  only, 

t|i  +  2  to,  -  ;rj(,)]  *,,  +  jl"  +  ajf  <y,  -  a-jj  -  2j,j  Jj,  -  0, 
I 
( 


^uating  the  denominator  of  this  expression  to  0,  we  find 
_  a:'  +  43T'/, 

iJ  snbstitutinff  this  value  in  the  given  differential  eqnation, 
Iwiiig  effractions,  and  dividing  by  3:'+ 1,  which  will  present 
"«tt  «  a  common  factor. 


lGx'i/  +  lQij-8x\-  I6ari/,-  16j/,'  + £e'  =  0, 

"f'RgnJar  integral.     The  equation  given  and  the  result  agree 
""fa  llioBeof  Ex.  1, 
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EXERCISES. 


1.     -j^  =  a;  +  sm  x. 


2. 


3. 


dsr     xdx 


7. 


d'y     (dyV_ 


The  two  following  are  reducible  to  Clairaut's  form. 

^'      U^J      ^  daf  "  dx-^  \\dxj    dxY 

10.     Describe  the  different  kinds  of  homogeneity  in  di 
ential  equations,  and  explain  their  connexion. 

The  two  following  homogeneous  equations  are  intende 
be  solved  by  the  method  developed  in  Art.  3. 


,    en.  s.] 


EXERCISES. 


Shew  that  the  linear  equation   'j'l+P^-^ 


Qy^Q, 


to  one  of  the  homogeneoaa  classes,  and  is  reducible  to 
u  equation  of  the  first  order  by  assuming  y  =  e^"". 


15.  Mainardi  has  remarked  (Tortolini,  Vol.  i.  p.  76),  that 
LiouviUe's  equation  Art.  7,  tecomes  integrabic  if  multiplied 

by  tde  factor  f-r-l   .    Applying  this  method,  deduce  the  com- 

jilete  primitive. 

16.  Liouville's  equation  may  also  be  solved  by  suppressing 
iliu  tecond  term  and  regarding  the  arbitrary  constant  in  tlie 
first  integral  of  the  result  as  an  unknown  function  of  x. 

17.  Shew  that  the  equarioa  g  +  pg+e^^^V  is   in- 

legrsble  in  the  following  cases,  viz.  1st,  when  P  and  Q  are 
1  both  functions  of  x,  2ndly,  when  they  are  both  functions  of  ,y, 
■  Wly,  when  P  is  a  function  of  x,  and  Q  a  function  of  y. 


(f)'= 


dx  d'x 


18.    Given  ( 

10.   Given  s=^/(Le'+y').  (Transform  to  polar  co-ordinates.) 

1  M.    Given  a  =  a~.    Determine  the  relation  between  y 
'  ax  ■' 

i4  a,  80  that  when  a;  =  0,  we  may  hare  y  —  O,  and  -/  =  0. 

I  iy  KqoatioRS  homogeneous  with  respect  to  x,  y,  and  a  can 
"  integrated  by  the  assumption  x  =  t^,y  =  e'a. 

I  23.    Given   ,   +^V  j-i  =0i  required  the  complete  primitive 
"•"on  between  x  and  y. 
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25.  Examine  the  solution  of  Ex.  24,   when  m==l  and 
when  w  =  0. 

27.  Shew  that  a?  -—^  Is  an  exact  differential  coefficient. 

28.  Shewthat2/»+(2a;y-l)^+a:0  +  a:»^=O  is  an 
exact  differential  equation,  and  deduce  a  first  integral. 

d  tJ  €bH 

26.  The  equation  -j^  +     ^  '^^  ^  hecomes  Integrable  by 

means  of  the  factor  2cc*  ^-  —  2xy.     (Moigno,  Tom.  ii.  p.  672.) 
Deduce  hence  a  first  Integral. 

30.  Deduce  also  the  complete  primitive. 

31.  Find  a  singular  integral  of  the  equation 

\dxy       X  dx  da? 

32.  Hence  deduce  a  singular  solution  of  the  given  differ- 
ential equation. 

33.  The*  complete  primitive  of  the  differential  equation  of 
the  second  order  In  Ex.  31  is  required. 

34.  A  first  Integral  of  the   differential  equation   of  the 

a? 
second  order  y-xy^+ -y^- {y^- ary^)'- y/  =  0  Is 

y  +  ( ^  —  dr\  a?— {I-  2a)  xy^  -  a'  -  y^  =  0,  where  y^  stands  for 

—i^ .    Hence  deduce  the  singular  Integral.    Shew  that  It  agrees, 
dx 

and  ought  to  agree,  with  the  result  obtained  in  Art.  10. 

35.     Shew  that  the  complete  primitive  of  the  above  differ- 
ential equation  Is  y  =  -  a;'  +  Ja;  +  a'  +  V. 
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36.  The  singular  integral  of  the  differential  equation  of 
the  second  order,  above  referred  to,  has  been  found  to  be 

16  (1  +  a:')  y  -  ^x\  -  1  ^xy^  +  ic*  -  Uy^  =  0.     Ex.  2,  Art  10. 

Shew  that  this  singular  integral  has  for  its  complete  primitive 
(%  +  4a:*  +  aj*)»  =  a;  (1  +  a?")*  -  log  {(1  +  aj'*)*  -  05}  +  A, 

h  being  an  arbitrary  constant — and  that  this  is  a  singular 
Bolution  of  the  proposed  differential  equation  of  the  second 
order. 

37.  The  same  singular  integral  has  for  its  singular  solution 
16y+4a:^  — a;*  =  0.  Prove  this.  Have  we  a  right  to  expect 
that  this  will  satisfy  the  differential  equation  of  the  second 
order? 

38.  By  reasoning  similar  to  that  of  Chap.  viii.  Art.  14, 
shew  that  a  singular  integral  of  a  differential  equation  of  the 
form  y^+/(a;,  y,  yj^...y^J  =0,  will  render  the  integrating 
&ctor  of  that  equation  infinite. 

39.  Differential  equations  of  the  form  -7^  =/  [~r-)  can  be 

integrated  by  obtaining  two  first  integrals  of  the  respective 
forms  x=f(p,  c),  y  =^  (p,  c),  and  equating  the  values  of  p. 

40.  Prove  the  assertion  in  Art.  9,  that  a  singular  solution 
of  a  singular  integral  of  a  differential  equation  of  the  second 
order  is  in  general  no  solution  at  all  of  the  equation  given. 
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CHAPTER  XL 

GEOMETRICAL  APPLICATIONS. 

1.  In  what  manner  differential  equations  afford  the  appro- 
priate expressions  of  those  properties  of  curves  which  involve 
the  ideas  of  direction,  tangency  or  curvature,  has  been  explained 
in  Chap.  I.  Art.  11. 

Of  the  suggested  problem  in  which  from  the  expression  of 
a  property  involving  some  one  or  more  of  the  above  ele- 
ments it  is  required  to  determine,  by  the  solution  of  a  dif- 
ferential equation,  the  familv  of  curves  to  which  that  property 
belongs,  some  illustrations  have  also  been  given  in  the  fore- 
going Chapters. 

Here  we  propose  to  consider  that  problem  somewhat  more 
generally. 

The  following  expressions  furnished  by  the  Differential 
Calculus  are  convenient  for  reference. 

For  a  plane  curve  referred  to  rectangular  co-ordinates  x  an< 
y,  representing  also  ^  by  p,  -^ J  by  y. 

Tangent  =  ?-(l-±/l* .     Subtan.  =  ^ . 

P  P 

Normal  =  y  (1  +^*)*-        Subnormal  =  yp. 
Intercept  on  axis  a?  =  a?  —  - . 

Intercept  on  axis  y=y  —  xp. 

Dist.  from  origin  to  foot  of  normal  =  a;+yp. 

Perpendicular  from  (a,  I)  on  tangent  =  ^^ — rrj.~*\»        • 
Perpendicular  from  (a,  I)  on  normal  = TTi  «\i^^  • 
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Radius  of  ciirvatiire  =  T 


(!+?■)' 


» It 


Co-ordioatea  {a,  jS)  of  centre  of  cnrFature 

_pS1+^    ^^      liV, 
?  ? 

Tn  these  may  Le  added  the  well-known  formulas  for  tlie  dif- 

sntiuls  of  arcs,  areas,  &c. 

It  ia  evident  from  the  atove  forms  tliat  problems  which 
relate  only  to  direction  or  tangency,  give  riao  to  differential 
irquations  of  the  first  order — problems  which  involve  the  con- 
L     ception  of  curvature  to  equations  of  the  second  order. 

IVlien  the  conditions  of  a  geometrical  problem  have  iKen 

pressed  by  a  differential  equation,  and  that  equation  has 

en  solved,  it  will  still  be  necessary  to  determine  tlie  species 
llie  anlution — general,  particular,    or  singular,  as  also  ita 

lOinetrical  significance. 

2,  The  class  of  problems  which  first  presents  itself,  ia  that 
n  which  it  is  required  to  determine  a  family  of  curves  by 
tlie  condition  that  some  one  of  tlie  elements  whose  expressions 
"t  given  above  shall  be  constant. 

Ex.  1.  Eequired  to  determine  the  curves  whose  suhnormal 
IcoDBtant. 


■R  given  above  shall  be  constant. 

I.   Eequired  to  determine  tl 
Ant. 

y  -f  =a,  and  integrating, 


y=(2aa;-|-2c)*. 

The  property  is  seen  to  belong  to  the  parabola  whose  para^ 
■wter  is  double  of  the  constant  distance  in  question,  and  whose 
•*"  coincides  with  the  axis  of  x,  while  the  position  of  the 
**"«  on  that  axis  is  arbitrary. 

'^*-  2.     Eequired  a  curve  in  which  the  perpendicular  from 
W  origin  iipon  the  tangent  is  constant  and  equal  to  a. 
'^cre  we  have 
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an  equation  of  Clairaut's  form,  of  which  the  complete  primi- 
tive is 

y  =  ex  +  (1  +  c*)*tr^ 


and  the  singular  solution 

The  former  denotes  a  family  of  straight  lines  whose  distance 
from  the  origin  is  equal  to  a,  the  latter  a  circle  whose  centre  is 
at  the  origin,  and  whose  radius  is  equal  to  a.  And  here,  as 
was  noted  generally  by  Lagrange,  the  singular  solution  seems 
to  he,  in  relation  to  geometry,  tne  more  important  of  the  two. 

3.  A  more  general  class  of  problems  is  that  in  which  it  is 
required  to  determipe  the  curves  in  which  some  one  of  the 
foregoing  elements.  Art.  1,  is  equal  to  a  given  function  of  the 
abscissa  x, 

Ex.  1.  Required  the  class  of  curves  in  which  the  subtan- 
gent  is  equal  to  f  (or). 

Here  we  have 

,  f9y       dx 

whence 


fdx 

Thus  if  the  proposed  function  w:ere  a*,  we  should  hare 

as  the  equation  required. 

Ex.  2.    Required  the  family  of  curves  in  which  the  radios 
of  curvature  is  equal  tof(x). 

Here  we  have 

dx'  .     1 

yri  =  +  — 


{^} 


f{^)' 
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Triience,  multiplying  by  dx  and  integrating, 

dy 

dx  ^  f  dx 


h©] 


dx 
X  representing  the  integral  of  -jq-r .    Hence  we  find  by  alge- 

braic  solution 

rfy  X+  0 

dx^ii-ix+cy]'' 


[  {X+C)dx 


in  Tvhich  it  only  remains  to  substitute  for  X  its  value,  and 
effect  the  remaining  integration. 

If  y*  (a?)  is  constant  and  equal  to  a,  we  find 

a  a 

_r     {x  +  aC)dx         ^ 

whence  (y  -  C,)^+  (a?  +  aC7)«=  a^ 

and  this  represents  a  circle  whose  centre  is  arbitrary  in  posi- 
tion, and  whose  radius  is  a. 

A  yet  more  general  class  of  problems  is  that  in  which  it  is 
required  that  one  of  the  elements  expressed  in  Art.  1  should  be 
expressed  by  a  given  function  of  x  and  y. 

An  example  of  this  class  is  given  in  Chap.  vii.  Art.  10. 

4.  We  proceed  in  the  next  place  to  consider  certain  pro- 
blems in  which  more  than  one  of  the  elements  expressed  in 
Art.  1 ,  are  involved. . 

B.  D.  £.  1^ 


242  GEOMETRICAL  APPLICATIONS.  [CH.   XL 

Ex.  1.    To  determine  the  curves  in  which  the  radios  of 
curvature  is  equal  to  the  normal. 

If  the  radius  of  curvature  have  the  same  direction  as  the 
normal  we  shall  have 


^^^"Ht)l 


(1), 

whence 

^S+(l)"-'=» -w- 

The  first  side  multiplied  by  die  is  an  exact  differential  and 
gives 

whence  again  integrating 

y"  +  aj"  =  2caj  +  c' (3), 

the  equation  of  a  circle  whose  centre  is  on  the  axis  of  x. 

If  the  direction  of  the  radius  of  curvature  he  opposite  to  that 
of  the  normal,  it  will  be  necessary  to  change  the  sign  of  the 
first  member  of  (1).     Instead  of  (2)  we  shall  have 


»S-(I)"— » «, 


and  this  equation  not  containing  x,  we  may  depress  it  to  the 
first  order  by  assuming  ~  =^.    The  transformed  equation  is 

whence,  ^  .  ^  =  -^ 
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Sali3titutmg  for  j)  its  value  -j- ,  we  find  on  algebraic  solu- 
tion 

wlience,  a;  =  c'  +  clog{y+(/-c')'j (5). 

Tiiia  equation,  reduced  to  the  exponential  form 

V'l{^^'-'^ W. 

is  seen  to  represent  a  catenary. 

The  solution  therefore  indicates  a  cii'cle  when  the  direction 
of  the  radios  of  curvature  and  of"  the  normal  are  the  same,  but 
>  (atenary  when  they  are  opposed.  The  latter  curve  has, 
liowever,  many  properties  analogous  to  those  of  the  circle. 
(l4croix,  Tom.  H.  p.  459.) 

Es.  2.  To  find  a  curve  in  which  the  area,  as  expressed 
M  the  formula  !ydx,  ia  in  a  constant  ratio  to  tlie  corrcspond- 

i^arc. 

,  Wo  hare  y=  C{H-^y, 

iicb,  agreeing  in  form  with  the  last  differential  equation  of 
e  preceding  problem,  shews  that  (5)  represents  the  curve 
quired,  and  connects  together  the  properties  noticed  in  the 
(t  two  examples. 

Ex.3.    Required  the  class  of  curves  in  which  the  length  of 

iW  normal  is  a  given  function  of  the  distance  of  its  foot  from 

I  Wt  Origin. 

The  differential  equation  is 

SI  (1 +?')'=/ (»+yri c: 

•nS  il  belongs  to  the  remarkable  class  discussed  in  Chap,  vil, 
I  Alt  9,  where  the  complete  primitive  is  given,  viz. 

!,'+(^- a)'- [/(»))■ (2). 

Thi(  rcpresentB  a  circle  whose  centre  is  situated  on  the  axis  of 
I  «  it »  diatance  a  from  the  origin,  and  whose  radius  is  equal  to 

IS— 'i 
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f{a).    It  is  evident  that  this  circle  satisfies  the  geometrical 
conditions  of  the  problem. 

But  there  is  also  a  singular  solution,  found  by  eliminating 
the  constant  a  between  (2)  and  the  equation  derived  from  (2) 
by  diflferentiation  with  respect  to  a,  viz. 

aj~a+/(a)/(a)-0 (3), 

For  instance,  If  /(a)  =  vfof  we  have  to  eliminate  a  between 
the  equations 

2(aj-a)H-n  =  0, 
from  which  we  find 

the  equation  of  a  parabola.  While  in  this  example  the  com- 
plete primitive  represents  circles  only,  the  singular  solution 
represents  an  infinite  variety  of  distinct  curves,  each  originat- 
ing in  a  distinct  form  of  the  function/(a).  Other  illustrations 
of  this  remark  will  be  met  with. 

The  above  problem  was  first  discussed  by  Leibnitz,  ^who  did 
not,  however,  regard  its  solution  as  dependent  upon  that  of  a 
differential  equation,  but,  establishing  by  independent  con- 
siderations the  equation  (2),  which  constitutes  in  the  above 
mode  of  treatment  the  complete  primitive  of  a  differential 
equation,  arrived  at  a  result  equivalent  to  its  singular  solu- 
tion by  that  kind  of  reasoning  which  is  employed  in  the  geo- 
metrical theory  of  envelopes.  Indeed  it  was  in  the  discussion 
of  this  problem  that  the  foundations  of  that  theory  were  laid 
(Lagrange,  Calcul  des  Fonctions^  p.  268). 

5.  A  certain  historic  interest  belongs  also  to  the  two  fol- 
lowing problems,  famous  in  the  earlier  days  of  the  Calculus,  viz. 
the  problem  of  *  Trajectories'  and  the  problem  of  '  Curves  of 
pursuit.'  These  we  shall  consider  next.  They  will  serve  to 
illustrate  in  some  degree  the  modes  of  consideration  by  wliich 
the  differential  equations  of  a  problem  are  formed  when  a  mere 
table  of  analytical  expressions  suffices  no  longer. 
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Trajecloriea. 


Siippoaing  a  syatera  of  curves  to  be  deacrlbei^,  the  different  I 
meinbera  differing  only  through  the  different  values  given  to  I 
an  arbitrary  constant  in  tJieir  commoii  equation — a  carve  which  f 
intersects  them  all  at  a  constant  angle  la  called  a  trajectory, 
and  when  the  angle  is  right,  an  orthogonal  trajectory. 

To  determine  the  orthogonal  trajectory  of  a  system  of  curves  I 
represented  by  the  equation 

0(ir,y,c)  =  O (1). 

Representing  for  brevity  ^  (ar,  y,  c)  by  0,  we  have  on  diffcr- 
tiatmg 

Hence,  for  the  intersected  curves, 


ijL_ 


dx  '  dy' 


Now  representing  this  value  by 
dy 
dx 


of  perpendicularity,  vi  =  — . 

dy  _ 


and  the  coi-responding  I 
have,  by  the  condition  I 

Hence  for  the  trajectoiy 


dx     dy  '  dx^ 


dy 


dx 


dy  =  0.. 


..(2), 


■which  must  be  true  for  all  values  of  c.     Hence  the  diferentiat% 
equation  of  the  orthogonal  trajectory  will  be  found  by  elimin- 
ating c  between  (1)  and  (2). 

Were  the  equation  of  the  system  of  intersected  cuvvea  pre- 
sented in  the  form 

<l>{x,y,a,b)=0, 
a  and  b  being  connected  by  a  condition 

+  (»,*)-», 
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we  sliould  have  to  eliminate  a  and  h  between  the  above  two 
equations,  and  the  equation 

d^  [ic,  y,  a,  h)  ^  _  d<l>  {x,  y,  a,  I)  j  ^  ^^ 
dy  dx  ^       ' 

We  shall  exemplify  both  forms  of  the  problem. 

Ex.  1.    Required  the  orthogonal  trajectory  of  the  system 
of  curves  represented  by  the  equation  y  =  ca:*. 

Here  0  =  y  —  ca?*,  whence  by  (2) 

dx  +  ncx^"^  dy  =  0. 
Eliminating  c, 

xdx  +  nydy  =  0 ; 

therefore  x^  +  ny'^  =  c', 

the  equation  required.  We  see  that  the  trajectory  will  be  an 
ellipse  for  all  positive  values  of,n  except  w  =  l, — an  ellipse, 
therefore,  when  the  intersected  curves  are  a  system  of  common 
parabolas.  The  trajectory  is  a  circle  if  w=  1,  the  intersected 
system  then  being  one  of  straight  lines  passing  through  the 
origin.     The  trajectory  is  an  hyperbola  iin  is  negative. 

Ex.  2.     Required  the  orthogonal  trajectory  of  a  system  of 

confocal  ellipses. 

The  general  equation  of  such  a  system  is 

a'  ^  ¥      ^' 

a  and  b  being  connected  by  the  condition 

a»  -  &»  =  h% 

where  h  is  the  semi-distance  of  the  foci,  and  does  not  vary  from 
curve  to  curve.  Hence  we  have  to  eliminate  a  and  b  from  tlio 
above  equations,  and  the  equation 


^^dx-^.dy^O; 


iiiT.  G,] 

the  result  is 
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K2)"+(^-''-"'^l- 


,  =  1, 


tlie  Bolution  of  which  may  be  deduced  from  that  of  Ex.  3, 
('hap.  VII.  Art.  10,  by  asauming  therein  ji  =  l,  5  =  A°.  We 
find 

ind  thia  may  be  reduced  to  the  form 

^_  _ 
a,'      b* 

0,  and  i,  being  connected  by  the  condition 

Tlras  the  trajectory  is  an  hyperbola  confocal  with  the  given 
(JBtem  of  elUpaea. 

When  the  ti^njectory  ia  oblifj^ue,  then  6  being  the  angle 
Uch  it  makes  with  each  curve  of  the  aystem,  and  in.  and  m' 
bving  the  aame  significations  as  before, 
,       m  +  tan  ^ 

fi  substituting  for  m  its  former  value  -  ;    -^  t^  i  and  for  m 


dx      dtj) 


d^ 


B  equation  from  whtch  it  only  remains  to  eliminate  c  by 
■Wna  of  the  given  equation  in  order  to  obtain  the  differential 
^tution  of  the  trajectory. 

■  ii        Itequired  the  general  equation  of  the  trajectories  of 
lue  isygtem  of  straight  Snea  y=ax. 
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Here  ^^y  —  aXy  whence  by  (3) 

dy      tan  6  -^  a 
dx     1  —  a  tan  0 

_  X  tan  ^  +  3^ 
x  —  y  tan  ^ ' 

or  {y  +  x  tan  ^)  cZa?  +  {y  tan  ^  —  oj)  cZy  =  0, 

a  homogeneous  equation,  an  integrating  factor  of  which  being 

-5 5 ,  we  have 

y^Z^  +  tan^^+^  =  0, 
or-\'y'  x^-VjT 

whence  integrating 

tan"'  -  +  tan  5  log  (a?  +  'ff  =  c. 
%/ 

If  we  change  the  co-ordinates  by  assuming  a?  =  r  cos  ^, 
y  =  r  sin  <^,  we  get 

the  equation  of  a  logarithmic  spiral. 

The  following  example,  which  is  taken  from  a  Memoir  by 
Mainardi  (Tortolini's  Annali  di  Scienze  Matematiche  e  Ftsichej 
Tom.  I.  251),  is  chiefly  interesting  from  the  mode  in  which  the 
integration  is  effected. 

Required  the  oblique  trajectory  of  a  system  of  confocal 
ellipses. 

Representing  the  tangent  of  the  angle  of  intersection  by  n, 
we  have  to  eliminate  a  and  b  between  the  equations 

y     ^ 

0      a 
»=  — — -. 
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The  result  may  be  expressed  in  the  form 

{nx  +  y+{ny'~x)p]  {x  —  ny-^(rix  +  y)p}  =h*{n—p)  (1  +  wj?). 

To  integrate  this  equation  let  us  assume 

aj  —  wy  +  (nx  +  y)  p^  M{1  +  np), 
M{nx+y  +  {ny  —  a;)  p}  =  h^  [n  — ^). 

As  these  on  multiplication  reproduce  the  given  equation 
the  assumption  is  legitimate. 

Eliminating  p  from  the  last  two  equations,  and  dividing 
by  1  +  n*,  we  have 

{x'+y'+h')M=^x{Jif'  +  hr)  (a). 

Differentiating  this  equation  and  eliminating  y  and^  from  the 
result  by  the  aid  of  any  two  of  the  last  three  equations  (it 
is  evident  that  two  only  are  independent),  we  obtain  a 
differential  equation  between  M  and  x,  which  is  capable  of 
expression  in  the  form 

"^^""^     ^.■MTT-^i7r.  =  o (J). 


X\         X  J 

[For  (a)  may  be  written  thus : 

-%"=(aj-lf)(A^-a;ilf)  (c); 

differentiating  we  have 

.(l-f)(V-«10-(-iO(^+»f)= 


I 
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dy        x{h^-xM)dM 
^^d^     ^        M         dx 


=  k'-xM-  {x-  M)  (M+x^y, 


But 


dy  _   M+ny  —  x 


therefore        2  JM^  (if  —  oj)  +  2nMy^ 


+  n 


ix-M)  i^h'-2xM+M'-^{h'-M^^^y, 


therefore 


yx 


dM 


i/{3P-h')  +  2n{x-M)ih*-xM)  +  ^{h!'-M*)^ 
=  n  {x-M)  [K'-2xM+M*-^{h'-iP)^; 
therefore         {M^ - hTj  (y -'^  ^^ - n [x - M)  [M* - h")  _ 

=  n(x-M)^{M'-h^)^; 
therefore        y--\f  ^-n{x-M)=n{x-M)^ 


M  dx 


M  dx  ' 


therefore    n{x  —  M)  {M+  x  t—  \  +  y[x -^ Il\  =  0; 


therefore    n{^  —  M) 


djxM) 
dx 


ifiT.  7.]  TEAJECrORIES. 

Hence  hj  the  aid  of  (c)  we  ottain  (&).] 
Hence,  by  integi-ation 


2««.-'°-'y(^i-l)  +  log 


V('-f)" 


in  which  it  is  only  necessarj  to  substitute  for  .1/  ita  value  in 
teims  of  X  and  j  deduced  from  [a.]. 


Curves  of  Pursuit, 

7.  The  term  curve  of  pursuit  is  given  to  the  path  which 
a  point  describes  when  moving  with  uniform  velocity  toward 
another  point  which  moves  with  uniform  velocity  in  a  given 
curve. 

Let  Xfjfha  the  co-ordinates  of  the  pursuing  point,  x',  y'  the 
aimultaneoas  co-ordinates  of  the  point  pursued.  Also  let  the 
equation  of  the  given  path  of  the  latter  bo 

f¥,y)  =  « M- 

Now  the  point  pursued  being  always  in  the  tangent  to  the 
path  of  t!ie  point  which  pursues,  its  co-ordinates  must  satisfy 
the  equation  of  that  tangent.     Hence, 

y'-y--£.{^-^) (5)- 

liOBtly,  the  velocities  of  the  two  points  being  uniform,  the 
corresponding  elementary  arcs  will  be  in  the  constant  ratio  of 
ihc  velocities  with  which  they  are  described.     Hence,  if  the 

_      velocity  of  the  pursuing  point  be  to  that  of  the  point  pursued 

I     as  R  :  1|  we  have 

I  n  ^{clx"'  +  dif)  =  ^/{clx'  +  di/), 

I     or,  taking  x  aa  independent  variable, 

I      VI®)"-©]V{-(D] <»)■ 
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the  sign  to  be  given  to  each  radical  being  positive  or  negative, 
according  as  the  motion  tends  to  increase  or  to  diminish  the 
corresponding  arc. 

From  (4)  and  (5),  when  the  form  of  the  function /(a;',  y')  is 
determined,  x'  and  y'  may  be  found  in  terms  of  a;,  y,  and  -^  , 
and  these  values  enable  us  to  redjice  (6)  to  an  equation  be- 
tween 0?,  y,  -^ ,  -t4  .  It  only  remains  to  solve  this  differ- 
ential equation  of  the  second  order.  If  the  signs  of  the 
radicals  are  both  changed,  the  motion  in  each  curve  is  simply 
reversed,  and  the  curve  of  pursuit  becomes  a  curve  of  flight. 
But  the  difierential  equation  remaining  unchanged,  the  forms 
of  the  curves  are  unchanged,  and  only  their  relation  inverted. 

Ex.    A  particle  which  sets  off  from  a  point  in  the  axis  of  a?, 
situated  at  a  distance  a  from  the  origin,  and  moves  uniformly 
in  a  vertical  direction  parallel  to  the  axis  of  y,  is  purstfed  by^ 
a  particle  which  sets  off  at  the  same  moment  from  the  origi 
and  travels  with  a  velocity  which  is  to  that  of  the  former 
n  :  1.    Required  the  path  of  the  latter. 


The  equation  of  the  path  of  the  first  particle  being  x  ^c^^ 
(5)  becomes 


y 


-y=:£(«-^)' 


dx 


whence 


,  /         \  dy 

y=y+{a-x)-^. 


Thus  we  have 


dx      ^     dy'     ,         .  d^y 


and  the  differential  equation,  both  radicals  being  positive,   ma 

-^''-')§-JHi)] (-V 


ACT.  8.] 

Hence, 
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da? 


1 


yh©] 


n  (a  —  a?) ' 


Multiplying  by  dx  and  integrating 

Hence,  if  «  be  not  equal  to  1, 

Ifcfa-o;)*-"      1  (a -«)'+"  I 


n 


1+- 
n 


But  if  w  be  equal  to  1,  we  have 


whence 


y 


dy  ^\  ix  --  a         c 
dx     2  1     c         x  —  a 


(a?  —  a)'     c  ,      .         .       , 
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(6). 


.  8.  The  class  of  problems  which  we  shall  next  consider  is 
introduced  chiefly  on  account  of  the  instructive  light  which  it 
Arows  upon  the  singular  solutions  of  differential  equations  of 
^e  second  order. 


Inverse  Problems  in  Oeometry  and  Optics. 

The  problems  we  are  about  to  discuss  are  the  following : 
j^^  To  determine  the  involute  of  a  plane  curve.  2ndly,  To 
"^^ermine  the  form  of  the  reflecting  curve  which  will  produce 
*  ?^Ven  causticy  the  incident  rays  being  supposed  parallel. 
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In  both  these  prohlems  we  shall  have  occasion  in  a  parti- 
cular part  of  the  process  to  solve  a  differential  equation  of  the 
first  order  of  the  form 

y-x<f>{p)r=ff-^<i>{p)-<l>ip)f-^,f>{p) (7), 

in  which  <f>  and/ are  functional  symbols  of  given  interpretation, 
and  /'"*  is  a  functional  symbol  whose  interpretation  is  inverse 
to  that  of  the  symbol/'.     Thus,  if /(a?)  =  sm  x,  then 

/'  {x)  =  cos  X,    /'"*  (x)  =  cos"^a?. 

It  will  somewhat  less  interrupt  the  theoretical  obser- 
vations for  the  sake  of  which  the  above  problems  are  chiefly 
valuable,  if  we  solve  the  equation  (7)  under  its  general  form 
first. 

Eeferring  to  Chap.  vii.  Art.  7,  we  see  that  (7)  will  become 
linear  if  we  transform  it  so  as  to  make  either  of  the  primitive 
variables  the  dependent  variable,  and  either  p  or  any  function 
of  ^  the  independent  variable. 

Let  us  then  assume 

<f>  (p)  =  V, 

and  transform  the  differential  equation  so  as  to  make  x  and  v 
the  new  variables. 

Substituting  v  for  (f>  (p)  in  (7),  we  have 

y-xv^ff'-'{v)-vf-'{v) (8). 

Differentiating,  and  regarding  v  as  independent  variable, 

But 

dy        dx      ,_,  ,  .  dx 
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Hence, 

or, 

dv     V  —  ^'*  (v)     V  —  ^'^  (v)  * 
Hence,  if  for  brevity  we  write 

/,nf>)=^(^) w. 

we  have 


X 


^€'^if»{C+j^(^)ylt'  {v)f"'{v)dv} 


=  €-*(^)  { 0+  €*(^) /'-'  {v)  -  [€^(^)  d/^'-^  (i;)}, 

whence 

a._/'-i(v)=e-^(^){(7-|€^(^)(^'-^(i;)} (10), 

between  which  and  (8),  v  must  be  eliminated. 

If  in  those  equations  we  make/'"*  {v)  =  ^,  they  assume  the 
wmewhat  more  convenient  form, 

y-^/'W=/{«)-</(0, 

•od  these  may  yet  further  be  reduced  to  the  form 

f{t)     '        ^ 

From  these  equations  it  only  remains  to  eliminate  t,  the 
'"'^  of/ and  ^  being  specified,  and  that  of  yfr  given  by  (9) ;. 
^ihia  is  apparently  the  simplest  form  of  the  solution. 
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9.  We  shall  now  proceed  to  the  special  problems  under 
consideration. 

To  determine  the  involute  of  a  plane  curve. 

It  is  evident  from  the  equations  which  present  themselves 
in  the  investigation  of  the  radius  of  curvature,  that  if  a:,  y  be 
the  co-ordinates  of  any  point  in  a  plane  curve,  and  a?',  y'  those 
of  the  corresponding  point  in  the  evolute,  then 

dv  d  V 

where  ?  =  ;/■>   J  =  -r^  (Todhunter's  Differential    CalculuSy  ' 

Art.  320).    Hence,  if  the  equation  of  the  evolute  be 

y=/(^') (12), 

we  shall  have  on  substituting  therein  for  y  and  x'  the  values 
above  given, 

.^l^.fL.pJliAl (X3,. 

a  differential  equation  of  the  second  order  connecting  x  and  y, 
and  therefore  true  for  each  point  of  the  curve  whose  evolute  is 
^iven.  Of  that  evolute  the  curve  in  question  is  an  involute. 
Hence,  i{  y  =f{x)  be  the  equation  of  a  given  curve,  the 
equation  of  its  involute  will  satisfy  the  differential  equa- 
tion (13). 

Now  suppose  that  nothing  was  known  of  the  genesis  of  the 
above  equation,  and  that  it  was  required  to  deduce  its  complete 
primitive,  and  its  singular  solution,  should  such  exist. 

Upon  examination  the  equation  (13)  will  prove  to  be  of  a 
kind  analogous  to  that  of  Chap.  vii.  Art.  9.     If  we  assume 

«-£^„ ^u). 


» 


AET.  9.]  IN  GEOMETRY  AND  OPTICS,  257 

a  and  h  being  arbitrary  constants,  we  shall  find  that  each  of   i 
these  leads  by  differentiation  to  the  same  differential  ei^uation 
of  the  third  order,  viz. 

Sj,q'-{l+p']r=Q (16), 

where  r  stands  for   rA, .     It  follows  hence,  that  a  first  integral 

of  (13)  will  be  found  by  eliminating  q  between  (14)  and  (15), 
and  connecting  the  arbitrary  constants  b  and  a  by  the  relation 
h  =/{a).     Eliminating  q,  we  find 

x-a  +  (y  —  h)p  =  Q (17), 

wherein  making  b—f{a),  we  have 

x-a+{y-f{a)]p  =  0 (18), 

for  the  first  integral  in  question.   Again,  integrating,  we  have 
(^_„)-  +  |y_/(a)[>.,- (19), 

in  which  a  and  r  are  arbitrary  constants.  This  is  the  complete 
primitive  of  (13).  It  is  manifest  from  its  form  that  it  repre- 
sents, not  the  involute  of  the  given  curve,  but  tbe  circles  of 
curvature  of  that  involute.  Indeed,  that  the  complete  primi- 
tive cannot  represent  the  involute  might  have  been  affirmed 
a  priori.  The  equation  of  the  involute  of  a  given  cuiTC  cannot 
involve  in  its  expression  more  than  owe  arbitrary  constant ; 
for  the  only  element  left  arbitrary  in  the  mechanical  genesia 
of  the  involute  is  the  length  of  a  string. 

It  remains  to  examine  the  singular  solution  of  (13).  This 
is  most  easily  deduced  by  eliminating  a  between  the  first 
integral  (18)  and  its  derived  equation  with  respect  to  a,  viz. 
between  the  equations 

»-"  +  Ij-/(»)1p-o (2«). 

-1-f'Wp-O (21)- 

From  the  second  of  these  we  have 

-/IS')- 

D.  E.  17 
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Hence  eliminating  a  from  (20) 

+ ^  =/'-'  (y )  +j'fr'  {—) m. 


or  X 


whicli  is  the  singular  solution  of  (13),   and  the  difPerential 
equation  of  the  first  order  of  the  involute  sought. 

This  equation  is  a  particular  case  of  (7).    If  we  express  it 
in  the  form 

^-(7>=^^'(T)-(y)^iy)- 

we  see  that  it  is  what  (7)  would  become  on  making 
Hence  comparing  with  the  general  solution  (11)  we  have 

dv 


tW=/-^  =  log(t;*+l)». 


v  +  - 

V 


Thus  the  system  (11)  becomes 

f'W |i+/(i)'l'     '  '• 

The  final  solution  is  therefore  expressed  in  the  following 
theorem. 

Given  the  equation  of  a  curve  in  the  form  ^  ^f{x*)^  thai 
of  its  involute  is  found  hy  eliminating  tfrom  the  system  (23). 

10.  Parallel  rays  incident,  in  a  given  direction,  on  a  reflect* 
ing  plane  curve  produce  after  reflection  a  caustic  whose  equa- 
tion is  given.   The  equation  of  the  reflecting  curve  is  required. 


7 
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Let  iP  be  a  ray  incident  parallel  to  tlie  axis  of  a:  on  a  point 
P  in  the  reflecting  curve  8PU,  Fig.  \,PPQ  the  reflected  ray 
cutting  the  axis  of  xm  Q  and  touching  the  caustic  S'P'M'  in 
P'.  Let  X,  y  be  the  co-ordinates  of  P,  x',  y'  those  of  P'.  Let 
ihe  equation  of  the  caustic  be  y  =f{x'). 

It  is  an  easy  consequence  of  the  law  of  reflection  that  the 
angle  PQX  which  the  reflected  ray  makes  with  the  axis  of  x 
SB  double  of  the  angle  PTX  made  by  the  tangent  at  P  with 
Uie  axis  of  x.     This  at  once  gives  us  the  equation 

.V  -  g'  _    ^P 


1-/ 


-,(^-:.'}  =  0.. 


..(24). 


Aa,  however,  (x,  y')  is  a  point  at  which  consecutive  re- 
flected rays  intersect,  we  are  permitted  to  ditferentiate  the 
ftbore  equation  regarding  x  and  y  as  constant  while  x  and  y 

■my.     We  thus  obtain,  representing  —^  by  q, 


wbetice 

and 


2? 


,.  (U). 


Substituting  this  value  in  (24),  we  have 

,, _ ,/  — J£_  V  _Pil~P!l  - ~f 


..(26). 
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Were  the  equation  of  the  reflecting  cnrve  given  and  that  of 
the  caustic  required,  it  would  only  be  necessary  to  substitute 
in  (25)  and  (26)  the  values  otp  and^  in  terms  of  a?  and  y  derived 
from  the  former,  and  then  by  eliminating  x  and  y  from  the 
three,  to  deduce  the  relation  between  x'  and  y\ 

Conversely,  to  determine  the  reflecting  curve  we  must  elimi- 
nate X  and  y'  from  (25),  (26)  and  the  equation  of  the  .caustic, 
viz.  y  =f{x).  The  result  which  is  obtained  by  mere  substi- 
tution is 


y+f-zf+'-Tf^} W. 


a  differential  equation  of  the  second  order,  the  solution  of 
which  will  determine  in  the  fullest  manner  the  possible  rela- 
tions between  x  and  y  which  are  consistent  with  the  conditions 
of  the  problem. 

Were  this  equation  given  and  nothing  known  respecting  its 
origin,  we  might  at  once  infer  that  it  is  of  a  class  analogous  to 
those  of  Chap.  Vii.  Art.  9.     For  writing 

y^i=''  -+^V^=« (28), 

we  find  that  each  of  these  leads  by  difierentiatlon  to  the  same 
difierential  equation  of  the  third  order.     For  the  first  gives 

while  the  second  gives 

3     3    ,     {l-p')pr_ 
2     2^  2q'       ~"' 

and  these  lead  to  the  same  value  of  the  differential  coefficient 
of  the  third  order  r,  viz. 

3?' 

P 

this  constituting  the  essential  criterion  of  agreement  between 
differential  equations  of  the  third  order. 


r 


I. 
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Accordingly,  eliminating  q  from  (28)  and  afterwards  making, 
h=f{a)  bj  virtue  of  (27),  we  find 


I 

I 


whicli  is  a  complete  first  integral  of  (27).  We  see  that  it  agrees, 
and  neceasarily  so,  with  (24),  a  only  taking  t!ie  place  of  x  and 
/(o)  that  of  y. 

The  complete  integral  of  (29)  will  "be  found  to  be 

{?f-/{a)Y  =  im{x-a)+im' (30), 

m  being  an  arbitrary  constant.  And  this  is  the  complete 
primitive  of  (27).  If  we  snbatitute  x  for  a,  wliich  we  may 
without  loss  of  generality  do,  then  f[a)  =/(»:')  —y'l  ^^  t''*' 
the  above  equation  gives 

(y-y'Y  =  im{x-x'  +  m) (31); 

and  this  is  evidently  the  equation  of  a  parabola  whose  axis  is 
parallel  to  the  axis  of  x,  whose  focna  is  npon  the  caustic  curve, 
oul  which  is  in  no  other  way  limited.  The  complete  primitive 
of  (27)  represents  then  a  system  of  such  parabolas. 

It  is  plain  that  any  such  system  does  constitute  a  true  solu- 
tion of  the  problem,  rays  falling  upon  the  interior  arc  of  a 
parabola,  and  parallel  to  its  axis,  being  accurately  reflected  to 
the  focus. 

It  remains  to  deduce  the  singular  solution  of  (27).  DilFer- 
entiating  its  first  integral  (29)  with  respect  to  a,  we  have 


H    en' 

■  whence  "=/'"' (f:^)' 

^B  and  substituting  this  in  (29) 
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»  ^-r^-//-(r^)-r^/-(r^)...w 

This  is  the  diflferential  equation  of  the  involute.     Its  com- 
plete integral  may  be  deduced  from  the  general  solution  in 

Art.  8,  by  making  (f)  {p)  =    J^  , ,  whence  we  have 


=  log  {V(l  +  t»")  +  1}. 

Hence  the  system  (11)  becomes 

fit)        1 + vii  +/' m     '"^  '' 

from  which,  after  the  integration  has  been  effected,  t  must  be 
eliminated. 

If,  as  before,  we  replace  t  by  x',  and/(^)  by  y  and  there- 
fore /'  (t)  by  -,-7 ,  then,  since  we  have 

^{i'{'f{ty]dt=d8\ 

where  s  represents  the  arc  of  the  caustic,  the  above  system 
assumes  the  following  form, 

'"-'"=^ — -;^ (^*)' 

dx'  dx 

from  which,  when  s*  is  determined,  od  and  y  must  be  elimi- 
nated by  means  of  the  equation  of  the  given  curve. 

From  the  above  it  appears  that,  the  incident  rays  being 
parallel,  the  reflecting  curve  can  always  be  determined  when 
the  caustic  can  be  rectified. 

We  see  also  from  the  nature  of  the  connexion  between  the 
singular  solutions  and  the  ordinary  primitives  of  differential 
equations,  that  the  reflecting  curve  is  m  reality  the  envelope  of 
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1  system  of  parabolas  whose  axea  are  parallel  to  the  direc- 
:iiiQ  of  incident  rays,  whose  foci  are  on  the  caTistic,  and 
whose  parametera  are  subject  to  such  a  relation  as  makca  that 

I  envelope  to  have  contact  of  the  second  order  with  the  curves 
6Ut  of  whose  differential  elements  it  is  formed.  It  is  not 
merely  an  envelope,  but  an  osculatinff  envelope. 

Analogy  makes  it  evident  that  when  the  rays  instead  of 
being  parallel  issue  from  a  given  point,  the  reflecting  curve  is 
the  osculating  envelope  of  a  system  of  ellipses,  each  of  which 
tw  one  focus  at  the  radiant  point,  and  the  other  on  the  arc  of 
the  caustic,  the  elliptic  elements  being  further  bo  conditioned 
*»  to  render  such  osculation  possible. 

Lastly,  it  is  plain  that  the  problem  of  caustics  in  its  direct 
»nd  in  its  inverse  form,  as  stated  above,  is  in  strict  analogy 
with  the  direct  and  the  inverse  form  of  the  problem  of  curva- 
ture, osculating  parabolas  and  ellipses  occupying  the  place  and 

^b^tion  of  osculating  circles. 

^^l^e  above  examples  might  also  Tae  treated  by  a  remarkable 

^netbod,  the  consideration  of  which  will  fitly  close  this  Chapter. 

^H  Intrinaic  Equation  of  a    Curve, 

^  11.  There  are  certain  problems,  the  solution  of  which  is 
much  facilitated  by  the  employment  of  what  Dr  Whcwell  has 
loiipily  termed,  the  intrinsic  equation  of  a  curve,  viz.  the 
iqantion  which  expresses  the  relation  between  the  length  of  an 
»re  and  the  angle  through  which  it  bends,  the  latter  being  in 
»we  precise  language  the  angle  of  deviation  of  the  tangent 
jtura  the  tangent  at  the  origin.  These  elements  are  called 
iHnnsic  because  they  are  independent  of  any  external  lines  of 
nfeiencc,  and  it  will  be  noted  that  they  form  a  system  dif- 
fering essentially  from  all  systems  of  co-ordinates  which  begin 
"I  ^  the  dcflning  of  the  position  of  a  point,  and  in  the  applica- 
I  «n  of  which  a  curve  Is  contemplated  as  a  collection  of  points. 
The  conceptions  of  length  and  deviation  upon  which  the 
wove  gystem  is  founded,  might  be  replaced  by  the  not  less  fnn- 
1  nnenial  conceptions  of  length  and  curvature,  the  equation  of 
I  ■•carTO  being  then  expressed  in  terras  of  its  radius  of  curva- 
I  "t«  It  tlic  extremity  of  an  arc  and  the  length  of  that  arc.   Or, 
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in  place  of  either  of  these  systems,  wc  might  employ  that  which 
dehnes  a  curve  by  the  relation  which  connects  the  curvature  at 
any  point  with  the  deviation  of  the  tangent.  Of  the  three 
elements,  length,  curvature,  and  deviation,  any  two  indeed 
will  together  constitute  an  equivalent  system.  Euler,  in  a 
particidar  class  of  problems,  employed  the  combination  last 
described.  Here  we  shall  select  the  one  first  mentioned, 
and  shall  borrow  our  chief  illustrations  of  its  use  from  the 
memoir  of  Dr  Whewell  {Cambridge  Pkiloac^hical  Transactions, 
Vol,  VIII.  p.  659,  and  Vol.  ix.  p.  150). 

Representing  by  s  the  variable  length  of  an  arc  the  hegin- 
ning  of  which  is  assumed  as  origin,  and  by  ^  the  corresponding 
angle  of  deviation,  the  intiinsic  equation  is  of  the  form 

s=/(0) (35). 

Thus  in  fig.  2,  SP  =  «  and  A  TS  =  ^. 

From  this  equation  the  ordinary  equation  in  rectangular  co- 
ordinates may  be  found  in  the  following  manner.  Still  taking 
the  beginning  of  the  arc  as  origin,  let  the  tangent  at  that  point 
be  taken  as  the  axis  of  x,  then  will  the  element  of  the  curve 
ds  be  inclined  at  an  angle  (f>  to  the  axis  x.  Its  projection  on 
the  axis  of  x  will  therefore  be  cos  if)ds,  and  this  being  the  dif- 
ferential element  of  the  co-ordinate  x,  we  have 

dx  t=  cos  <pds  =  cos  ((>/' (^)  d^,  by  (35). 

Hence  x—  I  cos^'(0)  d<l> (36), 

and  by  symmetry 

y=jsm^f{<j>)d<f> (37). 

Between  these  equations  after  integration  <f>  must  be  eliminated ; 
the  result  involving  x,  y  and  two  arbitrary  constants  will  be 
the  equation  required. 

It  is  worth  while  to  notice  that  the  above  result  may  I. 
obtained  independently  of  the  consideration  of  a  projection. 

For  since  s  =  I -1 1  +  {;r^}  f  ^^j  we  have 


/{-(l)]'-=/(«. 
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whence  il  +  (2)Y^=/' W  <^<f> (3B). 

But,  since  ~  =tan<^,  the  above  becomes 

sec  <l)dx  =/*  {<!>)  d<j>y 

dx  =  cos  <t>f '{<!>)  d(f>, 

a?  =  /  cos  <f>f'  {<!>)  d(t>y 

and  in  like  manner  employing  for  8  the  equivalent  formula 

y  =  j  sin  <f)f  {<t>)  d<j>, 

which  agree  with  the  previous  expressions. 
Another  consequence  should  also  be  noted.      From  (38)  we 

But    5^  =  J-  tan"*  (^]  = -7— I ,  whence 

ax     ax         \axj  (dy\ 

Therefore     L- ^^=/'(^). 

^«*  flie  first  member  being  tbe  expression  for  the  radios  of 
•^WTstnre  p  of  the  given  cnrve,  we  have 

P=/(^) (39). 

""*  the  radios  of  corvatnre  is  determined. 
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12.  Given  tlie  ordi'narif,  to  deduce  the  intrinsic  equation 
of  a  curve. 

The  Taluea  of  s  and  ^  having  been  first  expressed  in  tenna 
of  the  co-ordinates,  it  only  remains  to  eliminate  those  co- 
ordinates between  the  two  donations  thus  formed  and  the 
eq^uation  given. 

Ex.  To  determine  the  intrinsic  equation  of  the  (^[ui- 
angular  spiral. 

The  polar  equation  of  the  curve  being  r  =  (7e"',  the  arc  » 
beginning  from  5  =  0  is,  hy  ordinary  integration,  found  to  be 

m       ^  ' 

Again,  as  tlie  curve  cuts  all  its  radii  at  the  same  angles  the 
deflection  of  the  arc  between  two  radii  vectores  ia  equal  to  the 
angle  between  the  radii  themselves.  Hence  the  deBection  of 
the  arc  beginning  with  0  =  0  is  measured  by  B,  Therefore 
^  =  B,  and  the  intrinsic  equatioii  becomes 


,  =  c'-:i±l)i(,,_„. 


form     ■ 


From  this  it  appears  that  any  intrinsic  equation  of  the  fa 

s  =  o(e"*-l) (40) 

wil!  represent  an  equiangular  spiral. 

Given  the  in^inaic  equation  of  a  curve,  to  deduce  that  of  (V* 
evolute. 

Considering  the  given  curve  as  formed  by  the  unwinding  of 
a  string  from  its  evolute,  any  arc  of  the  former  may  be  said  to 
correspond  to  that  arc  of  the  latter  by  the  unwinding  of  the 
string  from  which  it  is  formed.  Thus  if  s,  <f>'  represent  ele- 
ments of  the  evolute  corresponding  to  s,  tf)  in  the  given  curve, 
then  the  origin  of  s'  is  that  point  of  the  evolnte  whose  tangeuJ 
forma  the  radius  of  curvature  at  the  origin  of  s. 

This  premised,  it  is  evident  that  we  shall  have 
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J  or  the  extreme  differential  elements  of  the  arc  of  the  evolute 
nre  respectively  perpendicular  to  the  corresponding  extreme 
differential  elements  of  an  arc  of  the  given  curve.  Hence  the 
inclination  of  the  former  being  equal  to  that  of  the  latter,  the 
value  of  ^  is  the  same  for  both. 

Secondly,  any  arc  of  the  evolute  is  by  a  knoT^Ti  property 
equal  to  the  difference  of  the  radii  of  curvature  of  tiie  ex- 
tremities of  the  corresponding  arc  of  the  given  curve.     Hence 
if  Pj  represent  the  radium  of  curvature  at  the  origin  of  the 
,  given  curve,  we  shall  have 

'■-p-p.=/'(« -/'(«).  ly  (33), 

k  ind,  substituting  tf)  for  tf>, 

»■=/■(«-/■(»)• 

•wjiping  the   accents,  we  may  therefore   affii 


1 


that  if  the 
is  s=y(0),  that  of  its  evolute 


Itiinsic  equation  of  a 
'U  be, =/■(*)-/■  (0). 

Ex.    The  intrinsic  equation  of  the  logarithmic  spiral   is 
■"ea(e"*-  1).     Hence  that  of  its  evolute  is 


=  ma(e"*-l), 
pliich  also  denotes  a  logarithmic  spiral. 
[  Given  the  intrinsic  equation  of  a  curve  in  the  form  *  =/(^) 
Herein /(0)  vanishing  with  <f)  is  supposed  capable  of  expan- 
m  in  tne  form 

/{<f>)  =  A,6  +  A^<f,'  +  A,4,'  +  &c (41), 

JiCpiittd  the  general  intrinsic  equation  of  the  involute. 

Ai  to  any  curve  there  lielong  an  infinite  number  of  invo- 
™*'  depending  on  the  different  values  given  to  that  initial 
"put  to  the  curve  wiiich  forms  the  initial  radius  of  cuiva- 
tjiftof  the  involute,  we  shall  represent  the  arbitrary  value  of 
[  »« initial  tangent  by  C. 

ijow  if  a  =  F(<f))  be  the  intrinsic  equation  of  the  involute,, 
'ekveby  the  last  proposition 

■*■■(*)-■*■  {(>)-/(«• 
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But  F'  (0),  being  the  initial  radius  of  curvature  of  the  involute, 
is  equal  to  C.  Hence  the  above  equation  may  be  expressed 
in  the  form 

^  -m + o, 

whence  F{^)  =  [/{<}>)  d<]>+C<l>+  C, 

^4f+M^,„  +  c<i>  +  c'. 

Hence  F{if>)  vanishing  with  ^,  we  must  have  C  =  0.  Thus 
the  intrinsic  equation  of  the  involute,  under  the  condition  that 
its  initial  radius  of  curvature  is  a,  will  be 


8 


^jf{<f>yd<l>  +  a<l> (42). 


If,  for  distinction's  sake,  we  represent  the  arc  of  the  invo- 
lute by  Sy  the  equation  may  be  expressed  in  the  form 


8'=j{a  +  8)d<l> (43). 


It  is  to  be  remembered  that  the  lower  limit  of  the  integral  is  0« 

The  following  proposition  from  the  memoir  of  Dr  Whewell 
referred  to,  will  illustrate  the  application  of  the  above  theo- 
rems. 

Let  any  curve  be  evolved,  and  the  involute  evolved,  and 
the  involute  of  that  evolved,  beginning  each  evolution  from 
the  commencement  of  the  curve  last  formed,  and  with  a  "  reo 
tilineal  tail"  which  is  of  constant  length  for  all.  The  cunres 
tend  continually  to  the  form  of  the  equiangular  spiral. 

Let  8, 8\  8",  &c.  be  the  successive  curves,  ^  the  angle  which 
is  the  same  for  all,  and  let  the  tails  represented  iu  fig.  3,  \yj 
AA\  A'A'\  A" A'",  &c.  be  each  equal  to  a. 
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Then   representing  the  equation   of  the  given  Carre  by 
i=f{'fi),  we  have  for  the  first  involute  the  equation 

I   ind  in  general 

Sow  giving  to  /{<}>)  the  form  (41),  we  have 

je  then  that  the  first  n  terms  of  the  expression  for  s'"'  in 
of  ^  are  unaffected  by  the  form  of  the  fiinctiou  f[4>), 
pile  those  which  remain  are  affected  with  coefficients  which 
pnd  to  0.     Thus  the  limiting  form  of  (44)  becomes 


--(e'-i) («)• 

■Sow  this  is  tlie  equation  of  an  equiangular  spiral. 


li   Determine  the  curve  whose  subtangent  varies  as  tlie 

I    t   Determine  the  curve  whose  normal  varies  as  the  square 
|«the  Ordinate. 

3'   Shew  that  the  curve  in  which  the  radius  of  curvatura 
I  luin  as  the  cube  of  the  normal  Is  a  conic  section. 
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4.  Find  a  curve  in  -which  the  length  of  the  arc  is  in  a 
constant  ratio  to  the  intercept  cut  oS  by  the  tangent  from  the 
axis  of  X. 

5.  Shew  that  the  above  is  a  particular  case  of  curves  of 
pursuit. 

6.  Find  the  orthogonal  trajectory  of  a  system  of  circles 
touching  a  given  straight  line  in  a  given  point. 

7.  Find  the  orthogonal  trajectory  of  the  system  of  ellipses 
defined  by  the  equation  — j  +  j^=l,  b  being  the  variable 
parameter. 

8.  Find  the  equation  referred  to  polar  co-ordinates  of  the 
curve  in  which  the  radius  vector  is  equal  to  m  times  the 
length  of  the  portion  of  the  tangent  intercepted  between  the 
point  of  contact  and  a  straight  line  drawn  from  the  pole  to 
meet  the  tangent  at  a  given  angle. 

Required  the  form  of  a  pendent  in  Gothic  architecture 
...j_^jsed  to  be  a  solid  of  revolution,  such  that  the  weight  to 
be  supported  by  each  horizontal  section  shall  be  proportional 
to  the  area  of  that  section. 

10.  Hequired  the  curve  in  which  s  =  oa:'. 

11.  A  euiTe  is  defined  by  this  property;  viz.  that  the 
radius  of  curvature  at  any  point  is  a  given  multiple  (n)  of  the 
portion  of  the  normal  intercepted  between  the  point  and  the 
axis  of  abseissse;  prove  that  the  length  of  any  portion  of  the 
curve  may  be  finitely  expressed  in  terms  of  the  ordinatea  of 
its  extremities.     [Cambridge  Problems,  1849.) 

12.  Find  a  diS'erential  equation  of  the  first  order  of  the 
curve  whose  radius  of  curvature  is  equal  to  n  times  the  nor- 
mal, and  shew  that  this  is  always  integrable  in  finite  terms  if 
n  be  an  integer. 

1.9,  Shew  that  if  n  =  2  the  curve  ia  a  cycloid,  if  n  =  1  a 
circle,  if  n  =  —  1  a  catenary. 

■    14.     The  curve  whose  polar  equation  is  r"  cos  w»^  =  a"  rolls 
on  a  fixed  straight  line.     Assuming  that  straight  line  as  the 
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axis  of  X,  shew  that  the  locus  of  the  curve  described  by  the 
pole  of  the  rolling  curve  will  have  for  its  equation 

4 


(Frenet,  Recueil  d^Eocercices  sur  le  Calcul  InfinitSsimal.) 

Note,  To  solve  problems  like  the  above,  we  observe  that  if  RTS,  Fig.  4, 
represent  the  given  curve  rolling  on  the  given  line  OX,  and  A  PC  the  curve 
described  by  the  pole  P,  then  taUng  OX  for  the  axis  of  a;,  and  putting  OM=x, 
MP=yt  the  straight  line  PT  joining  that  pole  with  the  point  of  contact  will  be 
a  radius  vector  at  the  given  curve,  but  a  normal  of  the  described  curve.    Hence 

'-^Hi)'\ <•>• 

Again,  PM  is  the  perpendicular  let  faU  from  the  pole  upon  the  tangent  of 
itt  given  curve,  but  the  ordinate  y  of  the  required  curve.    Hence 

=y W- 


y/{dr^+t^d&^} 


By  means  of  (a),  (5),  and  the  equation  of  the  given  curve,  eliminating  r  and 
6,  we  obtain  the  differential  equation  of  the  curve  sought. 

15.  In  the  particular  case  of  w  =  ^  the  rolling  curve  will 
be  a  parabola,  the  pole  its  focus,  and  the  described  curve  a 
catenary. 

16.  If  wi  =  2,  the  rolling  curve  is  an  equilateral  hyperbola, 
the  pole  its  centre,  and  the  described  curve  an  elastica. 
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CHAPTER  XII. 


1.     The  class  of  equations  which  we  eliall  first  consid 
this  Chapter,  is  represented  by  the  typical  form, 

Fdx+Qdy  +  Mds:  =  0 fl), 

F,  Q  and  H  "being  functions  of  the  variables  x,  y,  z;  and  it 
is  usually  termed  a  total  differential  equation  of  the  first  order 
with  three  variables. 


Possibly  the  first  observation  suggested  by  the  examination 
of  this  form  will  be,  that  it  does  not  answer  to  the  definition 
of  a  differential  equation,  as  the  expression  of  a  relation  in- 
volving differential  coefficients.  Chap.  I,  And  certainly  it 
does  not  exhibit  their  notation.  If,  however,  we  attempt  to 
attach  a  meaning  to  the  general  form  (l),  we  shall  perceive 
that  the  idea  of  a  limit  is  involved  eaeentially.  And  if  we 
study  its  origin,  we  shall  see  that  this  idea  may  be  expressed, 
here  as  elsewhere,  in  the  language  of  diffei'ential  coefficients. 

Por  (1)  is  not  understood  as   implying  simply  that   the 


PAx+QAy  +  ItAz (2), 

approaches  to  the  value  0  when  the  increments  Aar,  At/,  As 
approach  that  value,  true  though  it  be  that  the  vanishing 
of  the  increments  causes  that  expression  to  vanish  with  them. 
But  what  (1)  is  always  understood  to  express  is,  that  in  the 
approach  to  the  limiting  state,  (2)  tends  to  vanish  in  conse- 
quence of  the  ratios  which  the  increments  Ax,  Ay,  An  tend 
to  assume;  it  is,  that  if  we  represent  (2)  in  any  of  the 
equivalent  forms 

PAx+QAy  +  EAz  ^        PAx  +  QAy  ^UAz  ^     ^^ 
Ax  ^'  Ay  ^'     ^' 

the  limit  of  the  ratio  expressed  by  the  first  factor  of  each  is  0. 
And  the  problem  of  the  integration  of  (1),  is  that  of  the  discoveiy 
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of  tLe  possible  i-elatioii  or  relations  among  the  priinitiTe  vari- 
»l)!es  which  will  secure  this  result,  supposing  Ax,  Ay,  Ae  to 
be  io  restricted  as  to  preserve  such  relations  unviolated. 

Now  whether  the  primitive  variables  are  connected  by  one 
"[uation  or  by  two  simultaneous  equations  {we  cannot  eup- 
\<ose  ihem  connected  by  three  equations  without  making  them 
wasK  to  be  variable),  the  relation  (1)  is  fully  expressible  in  the 
lauguage  of  differential  coefficienta.  If  there  exist  one  primi- 
tive relation  which,  as  we  shall  hereafter  see,  can  only  happen 
under  particular  circumstances,  then 

-'^'^  /? 
fliile  (1)  is  presentable  in  the  form 


dz^- 


djf. 


Hence,  i 


e  dx  anrl  dij  are  independent,  we  have 
dz__P       dz^_Q 
dx~     R'     dij         R 

giyatem  which  in  the  supposed  case  is  equivalent  to  (1).    On   [ 
»  other  hand  if,  aa  will  usually  happen,  two  simultaneous 
Billions  connect  the  primitive  variables,  e.g, 
<^{x,y,z)=Q,    ■^{x,y,z)  =  0... 
in  since  we  iiave 


..(3), 


■■(4). 


-dx-i 


Vh^7J"'>. 


A*  elimination  of  dx,  dy,  dz  between  these  and  the  original 
«lii«tion  gives 


\dn  di'  dz  dyj^^  [dz  dx      dx  dz ) 


'd<i>  d^      d^  dy}r\ 


+  JJ  r^'iz 


di/      dy   dx, 


=  0.. 
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a  result  ■which  is  equivalent  to  (l),  but  is  expressetl  in  the 
language  of  partial  differential  coefficients.  As  it  constitntes 
hut  a  single  relation  between  two  unknown  functions  tf>  and  -^i 
one  of  the  two  may  be  considered  arbitrary,  and  a  particular 
form  bein^  given  to  it,  we  should  have  a  partial  differential 
equation  for  determining  the  other. 

"We  propose  indeed  to  discuss  the  equation  (1)  under  its 
actual  form,  hut  it  is  not  unimportant  to  shew  that  it  con- 
Ptitutea  no  real  exception  to  the  definition  of  a  differential 
equation.  Treated  by  the  methods  proper  to  partial  differ- 
ential equations,  the  forms  (3)  and  (5)  lead  to  the  same 
solutions  as  those  investigated  in  this  Chapter. 

2.  The  foregoing  remarks  admit  of  geometrical  illuetrationg. 
If  X,  y,  2  and  x  +  Aa;,  ?/  +  A?/,  3  +  Az  are  the  co-ordinates  of 

two  points,  the  value  of  the  expression  P^x+  Qiiy  +  HAs, 
where  P,  Q,  M  are  given  functions  of  x,  y,  z,  will  depend 
solely  upon  the  positions  of  the  points. 

If  we  suppose  the  second  point  to  approach  the  first  alcmff 
any  path,  the  value  of  the  above  expression  will  approach  to  0 
in  consequence  of  the  Quantities  Aa;,  Ay,  As  approaching  to  0, 
and  independently  of  tlie  ratios  which  they  assume  in  vanish- 
ing. But  this  is  not  in  accordance  with  the  understood 
meaning  of  the  equation  (l). 

The  increments  therefore  not  being  independent,  either  they 
are  connected  by  one  relation,  in  which  case  one  point  being 
given  the  other  must  lie  on  the  sui-face  which  that  relation 
determines,  and  its  approach  to  the  first  must  be  made  along 
that  surface,  but  is  in  no  other  way  restricted;  or  the  incre- 
ments are  connected  by  two  relations,  and  then,  the  first  point 
being  given,  the  second  must  be  on  the  line  determined  by 
those  relations,  and  its  approach  to  the  first  must  be  made 
along  that  line,  and  therefore  in  a  definite  path. 

3.  These  considerations  suggest  to  us  the  following  ques- 
tions for  analysis,  viz. : 

1st.  Under  what  circumstances  is  the  solution  of  the  equa- 
tion Fdx-{-  Qffy  +  ]ids:  =  0,  expressed  by  a  single  relation  be- 
tween  the  primitive   variables — a  relation  which  with  the 


I 


..(7). 
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arbitraiy  constant  of  integration  will  represent  a  family  of 
surfaces; — and  how  is  such  a  relation  to  be  determined? 

2ndly.  How  is  tlie  solution  to  be  obtained  when  tlie  above 
condition  is  not  satisfied? 

These  questions  we  shall  next  consider. 

The  equation  PSx  +  Qdy  +  Edz  =  0 
primitive. 

From  the  given  equation,  we  have 

But  the  existence  of  a  single  primitive  involves  the  sup- 
position that  z  is  a  function  of  x  and  ^,  and  therefore  that 
we  have 

dx         B'    di/         R' 

•b' 

property  of  differential  coefficients, 
d^P^d  Q 
dij  R      dx  Ji' 

P        Q 

Should  however  -rr  and  -^  bath  or  either  of  them  contain  s, 

then,  because  we  can  still  regard  them  as  ultimately  functions 
of  X  and  y,  for  s  is  anch  by  hypothesis,  we  must  change  the 
above  into 

d^P     j^£P__±Q     dz^d_Q 
dy  B     dy  dz  B     dx  B     dx  dz^' 

Lastly,  substituting  Iiere  for  -r  and  -p-  their  values  given 
in  (7),  effecting  the  differentiations,  and  reducing,  we  have 

^(f-f)-«(S-f)--(f-S)- («). 

an  equation  of  condition  which,  when  identically  satisfied, 

18—2 
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indicates  that  the  proposed  equation  admits  of  a  single  pri- 
mitive. 

4.  To  deduce  the  complete  'primitive  of  the  differential  equa- 
tion Pdx+Qd7/+Iidz=0  when  the  equation  of  condition  (8)  w 

satisfied. 

The  supposed  primitive  involving  all  the  variables  a:, 
;/,  Zj  it  is  evident  that  if  we  diflferentiate  it  on  the  hypothesis 
that  z  is  constant,  we  shall  arrive  at  a  result  equivalent  to 
Pdx  +  Qdy  =  0.  It  is  also  evident  that  if  the  primitive  con- 
tained a  function  of  z  for  one  of  its  terms,  that  term,  whatever 
the  form  of  the  function  might  be,  would  disappear  in  the  dif- 
ferentiation. 

Conversely  then  if  we  integrate  the  equation 

Pdx+Qdy^O (9), 

regarding  z  as  constant,  and  adding  in  the  place  of  an  arbitrary 
constant  an  arbitrary  function  of  z,  we  shall  arrive  at  a  result 
which  will  necessarily  include  the  complete  primitive,  and  in 
which  it  will  only  remain  necessary  to  determine  what  form 
must  be  given  to  the  arbitrary  function  of  z. 

Thus,  if  the  integrating  factor  of  (9)  be  ytt,  and  if,  assuming 
z  constant,  we  write 

dV         dV 
fi  {Pdx  +  Qdy)  ==~dx  +  ^—dy, 

then  will  the  complete  primitive  be  of  the  form 

V=<l>{z) (10), 

in  which  it  only  remains  to  determine  (j>{z).  And  this  will  be 
done  by  differentiating  with  respect  to  all  the  variables  and 
comparing  with  the  given  equation. 

Differentiating  (10)  then  with  respect  to  x,  y,  z,  and  trans- 
posing we  have 


whence 
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Now  by  tlie  given  equation,  Pdx+  Qdy=  —  ]ldz.     Subati-I 
tattng,  find  rejecting  the  common  factor  dz,  we  have 


-1^^+71-. 


dV     Ji>  (z) 


'  dz 


-V.R.. 


..(11). 


Ite  second  member  of  wliich  must,  on  tlie  iiypotliesis  that  a 
.•^iiigle  primitive  exists,  be  reducible  to  a  function  of  z  by 
ttieans  of  (10).  The  solution  of  the  equation  thus  reduced 
will  determine  ^(z),  the  value  of  which  substituted  in  (10) 
will  give  the  complete  primitive. 

Although  we  are  fully  entitled  to  affirm  that  the  equatio 
(Ictermining  0(z)   muat,  whenever  a  single  primitive  exists,,  I 
lie  reducible  to  a  form  not  involving  x  and  y;  it  may  be  pro-tl 
jier  to  verify  this  conclusion  a  posteriori. 

Let  us  then  inquire  under  what  condition  tlie  function  ] 
dV  1 

-   -  —fiR,  can  be  freed  from  both  x  and  y  by  means  of  the  I 

equation  V=<P(b).    Evidently  tlii.i  can  only  be  the  case  wheal 

-  —nR  and  Fare  so  related  that,  considered  with  respect  to  J 

l^a;  and  y  alone,  the  one*  is  a  function  of  the  other.     Thus  vrej 
^Biave  by  the  equation  of  condition  (Prop.  i.  Chap,  ii.) 


djs  dy  \di 


fiB] 


dV  d  idV       „\ 


0, 


dV  d^ 
,U  dtdf 


dy  dzdx 


'di' 


^B  }?ow  unce  -r-  =  ftP, 


dRdT) 

\dx  dy       dy  dx ) 

\dy  dx     dx  dy) 


-=  /iQ,  we  have 


..a  2). 
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d^diTy-d^^^=''^Tz^^-^^dz^^ 

-'(^§-<?S) (-)• 

Thus  also 

(dRdV    dRdV\       .fr^dR     ^dR\         ,,^. 

Lastly, 

But  since  fi  is  the  integrating  factor  of  Fdx  -f  Qdy  we  haye 
by  Chap.  IV.,  « 


^dx         dy''^\dy      dxj' 
which  reduces  (15)  to  the  form 

^(fi-fl)--^(f-f) («'• 

Substituting  these  values  in  (12)  and  rejecting  the  commoii 
factor  /x*,  there  results 

az  az  ax  ay  ay  ax 

or 

^(f-D-«(S-S--(f-S)=«-<")= 

and  this  is  identical  with  the  equation  of  condition  (8).     The 
conclusion  is  therefore  established. 

It  follows  also  that  it  is  not  necessary  in  any  proposed  cas^ 
to  apply  directly  the  above  equation  of  condition.  It  is  ii/i. 
2)licitly  involved  in  the  very  process  of  solution. 

5.  The  results  of  the  above  investigation  are  contained  m. 
the  following  Rule. 
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KtlLE.  Integrate  the  proposed  equation  on  the  hyputhesia  > 
that  one  of  the  variables  is  constant  and  its  differential  therefore 
equal  to  0,  adding  an  arhitrary  fanctimt  of  that  variable  in  the 
jiluce  of  an  arbitrary  constant.  Then  differentiating  with 
respect  to  all  the  varmbles,  determine  the  arbitrary  function  b-j 
ihe.  condition  that  the  result  of  such  differentiation  shall  be  eqni- 
I'tlenl  to  the  equation  given.  The  equation  expressing  such  cou- 
'h'Uon  will,  if  a  single  primitive  exist,  be  reducible  by  previous 
i--<ulta  to  a  form  in  which  no  other  variable  titan  Die  one  in- 
L  'jlved  in  the  arbitrary  function  will  remain. 

Ex.  1.     Given  {if -^  af  dx  +  zdy -- {y  +  a)  dz  =  0. 

HereP=  (y  +  a)\  Q  =  z,  ^  =  —  y  —  »,  values  iirliich  ideiiti- 
'■:(.lly  satisfy  the  condition  (8).  The  equation  thercl'ure  adciiu 
iif  a  single  complete  primitive. 

Eegarding  z  as  constant  we  have  first  to  integrate  the  equa- 
(iou 

Dividing  by  [y  +  a)",  we  liave     i 
zd„ 


dx  + 


t  solution  of  whicli  ii 


y-va 

»{i)  being  an  arbitrary  function  of  z  introduced  in  the  jilacc 
if  an  arbitrary  constant. 
Kow,  differentiating  with  respect  to  all  the  varinblea,  \vu 


"-^^t'^-l 


,#w 


-'  i-o, 


li  agrees  with  the  equation  given,  if  we  Jiave 
.(,  +  „)  =  _{,  +  <.  +  (,  +  a)-!^') 

dz 
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Here  then  ^  {z)  =c  and  the  complete  primitive  is 

X =c (a). 

If  we  commence  by  regarding  y  as  constant  we  obtain  by  a 
first  integi-ation   * 

whence,  diflferentiating  and  comparing  with  the  given  equa- 
tion, 

^  ,  #(y)  ^    g 

dy       y  +  a* 

This  equation  involves  both  x  and  y,  but  it  is  reducible  by 
tlie  previous  one  to  the  form 

dy        y  +a' 

d^  jy)  ^  dy 

<i>{y)      y  +  a' 
of  which  the  integral  may  be  expressed  in  the  form 

^{y)=i^[y  +  (^)y 

b  being  an  arbitrary  constant.     Hence,  finally 

z  =  {y  -h  a)  x  +  b  (y  +  a) 
=  (y  +  a)  (a:  +  b), 
and  this  is  equivalent  to  the  former  result  (a). 

Ex.  2.     Given  zdz  -{-{x  —  a)  dx=  [h^  —  5?'  —  (a?  —  a)*|i  dy. 

Integrating  as  if  y  were  constant  we  have 

z*  +  {X  -  ay  =  <]>  iy) (o). 

Differentiating  and  comparing  with  the  given  equation 


1  d<l>  (y) 


=  {K'-z'-{x-ay}i 


2    dy 
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Therefore  integrating 

b  being  an  arbitrary  constant.     Hence  determining  <f)  (y),  and 
substituting  in  (a),  we  have  finally 

z'+{x--ay  +  {y--by  =  h\ 

where  b  is  arbitrary. 

Homogeneous  Equations. 

6.  When  the  equation  Pdx  +  Qdy  +  Rdz  =  0  is  homo.rre- 
neons  with  respect  to  a;,  y,  z,  its  solution  will  be  facilitated  by 
a  transformation  similar  to  that  employed  for  homogeneous 
equations  with  two  variables. 

Assuming  x  =  vz,  y=  vz,  we  obtain  by  substitution  a  result 

of  the  form 

dz 
L  —  =^Mdu  +  Ndv (18). 

If  i  be  equal  to  0  this  simply  gives 

Mdu  +  Ndv  =  0, 

which  can  always  be  made  integrable  by  a  factor.     If  L  be 
not  equal  to  0  we  have 

dz     M.      N. 
—  =^-r^  au  +  ^av; 
z       L  L 

and  here  the  first  member  being  an  exact  differential  the 
second  will  be  such  also  if  a  complete  primitive  exist.     After 

integration,  u  and  t?  must  be  replaced  by  their  values  -,    -  . 

Ex.  3.     Given  {ay  —bz)dx-\-  {cz  —  ax)  dy+  {bx -'Cy)dz  =  0. 
This  equation  satisfies  the  equation  of  condition  (8). 
Assuming  x=iUZf  y^vz  it  becomes  simply 

(av  '-b)du''  {au  —  cjdv^  0, 

du  dv 

or  = 7 , 

au—c     av  —  b 
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the  solution  of  which  is 

av  — 6 
whence  the  complete  primitive  sought  will  be 

ttX  — cz       ^ 
ay  —  bz 

Ex.  4.     Given 

{if -^  yz -^ z"")  c?j?+  (aj"  +  a?a?  +  ;5')t?y  +  (aj'  +  a?y  + 1^')  cfo  =  0. 

Assuming  a?  =  w«,  y  =  v«,  we  have  on  reduction 

dz         (y*  + 1;  +  1)  c?w -i-  (m*  +  w-i- 1)  c?i; 
2  ""  (w  -h  V  +  1)  (wv  +  w  + 1;)         ' 

&      rfw  +  rfv       iv-^  1)  rfw  +  (w  + 1)  c?t? 
or  —  = -^ 9 

z       w  +  v  +  l  ttl?  +  W  +  V 

whence  integrating 

loff  z  =  loff +  C. 

°  ^uv  +  u  -{-v 


Finally  we  have 


ccy  +  xz  +  yz^  ^, 


x-^-y  +  z 
for  the  complete  primitive. 

The  last  two  equations  might  have  been  integrated  without 
preliminary  transformation.    (Lacroix,  Tom.  Ii.  pp.  507 — 510). 


Integrating  factors. 

7.  The  equation  Pdx  +  Qdy  +  Rdz  =  0  can  also,  when 
there  exists  a  single  complete  primitive,  be  integrated  by 
means  of  a  factor. 

If  fjL  be  that  factor,  then,  since  the  expression 

fi^Pdx  +  II  Qdy  +  fjLBdz 
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mast  be  an  exact  differential,  we  must  have 

d(fiQ)^d(fiR)       d(fjiR)  ^d(fiP) 
dz  dy     ^         dx  dz    ^ 

d(^P)^d(fJLQ) 

2^  dx      ' 

equations  to  which  we  may  give  the  forms 

5^_p^  +  u  f— -— Uo 
dx        dz         \dx      dz)       ' 

^dy     ^dx^f'Uy      dx)     ^^ 

Maltiplyiiiff  these  equations  by  P,  Q,  and  JB,  respectively, 
•dding,  and  dividing  by  fi,  we  hare 

^(f-f)-«(S-S)-^(f-^")=»-(-'. 

the  same  equation  of  condition  which  was  before  obtained. 

When  this  equation  is  satisfied  a  particular  form  of  the 
fiurtor  /i  will  frequently  suggest  itself. 

In  Ex.  3  the  functions  7 j— rt, ,   -. ^,, ,  77 -» 

(ay  —  bzy      {cz  —  axy     {ox  —  c?/) 

are  integrating  factors.    In  Ex.  4  the  functions  -7 — ; r« 

(a? +2/ +  2?)* 

and  J — — — rj  are  integrating  factors. 

y^^  T  •^^  "T  yZj 


JEquatiama  not  derivable  from  a  ain^fle  primitive. 

8.      To  solve  the  equation  Pdx  +  Qdy  +  Bdz  =  0,  when  the 
equation  of  condition  (8)  is  not  satisfied. 
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III  this  case  the  solution  consistB  of  two  simultaneous  aqua- 
tions lietween  x,  y,  z,  one  of  which  is  perfectly  arbitrary  in 
form. 

For  representing  an  assumed  arbitrary  equation  in  the  form 

/(«.  ?.»)-<) (2»). 

and  differentiating,  we  have 

dx  dy         "  dz 

Now  these  two  equations  enabling  us,  wlien  tlie  form  of 
/  (.E,  _?/,  s)  is  specified,  to  eliminate  one  of  the  variables  and 
its  differential,  e.g.  z  and  c?s,  from  the  equation  given,  permit 
U3  to  reduce  it  to  llie  form 

Mdx-Vl>*d-\j  =  {i^ 

J/and  iV  being  functions  of  a;  and  y.  Solving  this,  wc  obtain 
an  equation  involving  an  arbitrary  constant,  and  this  equation 
together  with  (aO)  will  constitute  a  solution.  By  giving  dif- 
ferent forma  to  f{x,  y,  z)  &yt,ry  possible  solution  may  be  ob- 
tained. What  a  solution  thus  found  represents  in  geometrical 
construction  is  the  drawing,  on  a  particular  surface,  of  % 
family  of  lines,  each  of  which  satisfies  at  eveiy  point  the  con- 
dition Pdx-\'  Qdy  +  Rdz  =  0,  Now  dx,  dy,  dz  are  propor- 
tional -to  the  directing  cosiues  of  the  tangent  line.  Hence  tha 
geometrical  problem  may  be  represented  as  that  of  drawing  on* 
given  surface  a  family  of  Unes,  in  eacli  of  which  the  directing' 
cosines  cos  ^,  cos  i^,  cos  ^  at  any  point  shall  satisfy  the  con- 
dition 

Pcos^H-  §co9if-  +  i;cos;^  =  0 .....(21). 

Ex.     Required  the  most  general  solution  of  the  equation 

xdx-Vydy-^c  f*! --^  -|-,]  (^3  =  0 (a), 

which  is  consistent  with  tbe  assumption  that  it  shall  represetul 
a  aeries  of  lines  traced  upon  the  ellipsoid  whose  equation  is 
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It  will  be  found  that  (a)  does  not  satisfy  the  equation  of 
condition  (8). 

Differentiating  (J),  we  have 

xdx     ydy     zdz_ 


whence 


z\  a*        r  J 
(xdx     ydy\ 


tnd  this  reduces  (a)  to 


xdx     ydy\  _ 


=  0, 


fte  integral  of  which  is 


(<■), 


id), 


indicating  that  the  projections  of  the  proposed  family  of  lines 
will  be  a  certain  series  of  central  conic  sections. 

Ifa=3i  =  c  =  l  the  proposed  equation  admits  of  a  single 
irimitive,  viz.  a^  +  y*  +  «*  =  l.  And  any  line  traced  on  the 
nrfiEU^  of  which  this  is  the  equation  will  satisfy  tlie  differen- 
tial equation;  for  the  equation  (c)  by  which  the  lines  are 
ordinarily  determined  is  now  reduced  to  an  identity. 

The  above  method  of  solution  is  due  to  Newton.  Monge 
has  however  remarked  that  the  general  solution  may  be  ex- 
pressed by  the  equations  (10)  and  (11)  of  Art.  4,  viz.  by  the 
Bimaltaneous  system 

F=0(4 (22), 


^-/*B  =  f  («) 


(23), 


where  ii  is  the  integrating  factor,  and  V  the  corresponding 
integral  of  the  expression  Pdx+  Qdy.   It  is  indeed  shewn  in 
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that  Article  that  (22)  does  satisfy  the  difFerential  equation 
provided  that  the  condition  (23)  is  satisfied.  But  there  is  no 
practical  advantage  in  the  employment  of  Monge's  form. 
Applied  to  the  problem  of  drawing  on  a  given  surface  lines 
satisfying  the  condition  expressed  by  the  difierential  equation, 
it  makes  the  determination  of  the  arbitrary  function  ^  {z) 
itself  dependent  on  the  solution  of  a  differential  equation. 

Thus  in  the  example  last  considered  we  have,  on  giving  to 
jjL  the  value  2, 

so  tliat  the  general  solution  assumes  the  form 


-'«('-^S'-*'w. 


To  apply  this  to  the  problem  of  drawing  lines  satisfying  the 
conditions  of  the  problem  on  the  ellipsoid 

it  is  necessary  from  the  above  three  equations  to  eliminate  x 
and  y.  From  the  second  and  third  which  here  suffice,  we 
have 

-2^  =  f  (i^), 

whence  ^  («)  =  —  2;*  -f  (7.  * 

Therefore  a^+y +  «'=  G. (/).      I 

The  particular  solution  sought  is  therefore  expressed  by  the  j 
equations  {e)  and  (/),  which  are  together  equivalent  to.  the 
previous  solution  expressed  by  (J)  and  {d). 

Total  differential  equations  containing  more  than  three  «* 

riahles. 

9.    It  will  suffice  to  make  a  few  observations  on  the  equa- 
tion with  four  variables  1^ 

Pdx-¥  Qdy-\-Rdz^Tdt^Q (24),      '•' 

and  to  direct  attention  to  the  general  analogy. 
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Writing  tlie  above  equation  in  the  foiin 


Jl  = 


;.<?=. 


..(2,-.) 


i;  is  evident  that,  in  order  tliat  it  ahould  be  derivable  from  a 
single  primitive,  we  rauat  have 

(^\Q_(d\P_     (d\R_(d\Q     (d\P_(d\R 
\dj^)T~\dy}T'    \dffj  T     [dsJ'T'    [dsj  T     [dxj  T' 

i_  where  f -j-  j  refers  to  x  not  only  as  appearing  independently, 
i  also  as  implicitly  involved  in  ( ;  and  so  on  for  the  rest. 

dt     fU. 


dx '  ill/  ' 


I  Effecting  the  differentiations,  and  substituting  for 
k  llieir  i-alues  implied  in  (aS),  ive  have 

fe4^-(f-f)-^(f-f)=»l 
•(f-f)^«(f-f)H--(f-f)-h.-(-) 

lich  are  the  equations  of  condition  of  existenee  of  a  single 
mplete  primitive- 
It  19  evident  from  the  symmetry  of  the  problem  that  the 
■■^aation 

^(f-f)-«(S-f)--(f-S)=«-(-) 

-:Ti3t  also  hold  Iicrc.     But  this  is  not  a  new  condition,     Tt   , 

:iy  be  deduced  from  {2G),  by  multiplying  the   respective 

nations  of  that  system  by  B,  P,  and  Q,  and  adding  the  J 

.  -ults.  ' 
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It  is  obvious  that  when  there  exist  n  variables,  the  number 

of   independent    equations    of  condition    is    ^ -^ , 

being  the  number  of  ways  of  equating  two  partial  differential 
coefficients  in  a  system  in  which  n—l  are  contained. 

The  solution  of  any  such  equation  may  b6  effected  by  an 
extension  of  the  method  adopted  for  equations  with  three 
variables.  We  must  integrate  as  if  all  but  two  of  the  varia- 
bles were  constant,  adding,  in  the  place  of  an  arbitrary  con- 
stant, an  arbitrary  function  of  the  variables  which  remain. 
This  function  we  must  determine  by  differentiating  with  re- 
spect to  all  the  variables,  and  comparing  with  the  equation 
given.  If  a  single  primitive  exist,  such  determination  will  be 
possible.  If  a  single  primitive  do  not  exist,  we  must,  follow- 
ing the  analogy  of  the  corresponding  case  for  three  variables, 
endeavour  to  express  the  solution  by  a  system  of  simultaneous 
equations.  And  such  is  indeed  its  general  form,  Pfaff,  in 
a  memoir  published  by  the  Berlin  Academy  1814 — 15,  has 
shewn  that,  according  as  the  number  of  variables  is  2»  or 
2/1  +  1,  the  number  of  integral  equations  i^n  ox  n-\-l  at  most. 
His  method,  which  is  remarkable,  consists  of  alternate  inte- 
grations and  transformations.  For  important  commentaries 
and  additions  see  Jacobi  {Werke,  Tom,  I.  p.  140),  and  Eaabe 
{Crelle,  Tom.  xiv.  p,  123). 

Ex,     Given  {2x+y^'\-2x2/^-i/^)dx-h2a:i/dy-'xdy^+x*dy,=0. 

If  we  suppose  the  variables  y^,  y^,  constant,  we  have  to  in- 
tegrate 

{2x  +  y^+  2xy^  -  y^  dx+  2xydy  =  0, 

which,  on  substituting  an  arbitrary  function  of  y^jy^repift* 
sented  by  ^,  for  an  arbitrary  constant,  gives 

x^  +  xy"  +  ix?y^-xy^  =  ^. 

Differentiating  with  respect  to  all  the  variables,  we  have 
{2x  +  ^^  +  2xy^  —  yj  dx  +  2xydy  —  xdy^  +  a^dy^ 

dxh  ^         d(b  y 
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Comparing  this  with  the  given  eqaation,  we  have 

whence  0  =  c  and  the  solution  ia 

x*^xy''  +  x^y^~xy^=c (a). 

Had  we  begun  by  making  x  and  y  constant,  we  sliould  have 
had  as  the  result  of  the  first  integration, 


o^2/.-a;^i  =  ^- 


^  denoting  a  (nnction  of  x  and  y.  Differentiating  with  respect 
'■"  all  the  variables  and  comparing  with  the  given  ei^uation, 
ii.'  should  find 

d^  =  ~  (23;  +  y*)  dx  —  ^xy  dy, 
whence,  0  =  —  x"  -  a^"  +  c, 

I  the  substitution  of  which  in  {V)   reproduces  the  fornaer  solu- 
!(<■). 


Equaiiona  of  an  order  Mgher  than  the  first, 

[10,     When  an  equation  of  the  form 

^■^■Bdy'+  Cdz'  +  2Ddydz  +  2Edxds+2Fdxdy  =  0...{2S 
■iHolvable  into  two  equations  each  of  the  form 
Pdx  +  Qdy  +  Itdz  =  0, 


^^  Bolution  of  either  of  these  obtained  by  previous  methods,     ^^H 
^Hl  be  a  particular  solution  of  (28),  and  the  two  solutions     ^^H 
^^KtodiBJauctively  will  constitute  the  complete  solution,  which     ^^^| 
^Btiiereiore   expressed  by  the  product  of  the   equations  of     ^^H 
^Bw  nlntiona,  each  reduced  to  the  form  V=0.                            ^^H 

^B  Tht  condition  under  which 
^^preascd  by  the  equation. 

(28)  is  resolvable 

as  above,          ^^H 

H       ABG+2DFF-AD'- 

■SE'-CF'^O.. 

^1 

■      B.O.E. 

10       ^^1 
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Tliia  is  aliewn  by  solving  (28)  witli  respect  to  das,  and 
assuming  the  quantity  uader  the  ladical  to  be  a  complete 
square. 

Tims,  the  equation  a^da?  +  ^dt/"  ~  z^ds*  +  2xydxd^  =  0, 
which  will  be  found  to  satisfy  the  above  condition,  is  reaolT- 
able  into  the  two  equations, 

xdx  +  ydy  +  zdz  =  0,  xdx  +  ydy  —  zds  ~  0, 

whence,  a^  +  y'  +  z'=  c  ...  (a),         a^  +  y'  —  z'  =  c' (i 


Geometrically  the  solution  is  expressed  by  lines  drawn  in 
any  manner  on  the  surface,  either  of  the  sphere  (a),  or  of 
hyperboloid  {b). 

When  the  condition  (29)  is  not  satisfied,  the  propoaed 
equation  does  not  admit  of  a  single  primitive,  or  of  any  <fi*- 
junctim  system  of  primitives.  But  it  does  iu  general  admit 
of  a  solutiion  expressed  by  a  system  of  simultaneous  equations. 
Thus,  if  we  integrate  the  equation  dz'  —  m^{da?  +  dy^),  snp- 
poslng  X  constant,  we  find  z  =  my  +  C,  or,  replacing  C  by  * 
function  of  x, 


*w- 


..(.). 


On  substitution  and  integration,  we   find  that  this  wtU 
satisfy  the  proposed  equation  if  we  have 

'"-"Iwk-i.*^"^-"' '* 

the  system  [c)  {d)  will  therefore  constitute  a  solution  of  ^ 
equation  given.  We  enter  not  into  the  question  whether  it  i» 
the  most  general  solution  or  not,  proposing  merely  to  exem- 
plify the  kind  of  solution  of  which  the  equation  admits. 

To  this  we  may  add  that  all  equations  which  do  not  aalii^ 
the  conditions  of  in tegr ability,  though  they  may  present' 
themselves  in  the  form  of  ordinary,  have  a  far  more  intiniila 
connexion  with  partial  differential  equations ;  and  thrt  ^'~ 
connexion  affords  the  best  clue  to  the  solution  of  theu 
retical  difficulties. 


Kkh^^^ 


x~a 


Jy_ 


dz 


{x-Zy-  z)  dx  +  (2j  -  33:)  %  +  (s  -  a:)  rfs  =  ( 

{^  +  z)dx-\-{z  +  x)dy-¥{x-\-y)dz  =  Q. 

yzdx  +  zxdy  +  xydz  =  Q. 

{^  +  s)dx  +  d>f  +  dz  =  0. 

ay's^dx  +  hs^3^dy  +  C3?y^dz  =  0. 

{:^'-y'-fz)dx+{xy''-3?z-3f)dy  +  {xi/^-3^y)dz=Q. 

{23^"  +  ^xy  +  2aa'  +l)dx-^dtf-^  2zd3  =  0. 

(2a;  +  y'  +  2a;a)  (ic  +  2a:y dy—dw  +  a^dz  =  0, 

Is  the  equation  (1  +  2»i)  xdx  +  y  (l  —  x)di/  +  zdz  =  0 
ivable  from  a  eingle  primitive  oi'  tlie  form  0  {x,  y,  z)  =  c  'i 

il.  Shew  that  any  system  of  liuea  described  on  the  anrfacc 
the  sphere  ic"  +  5°  +  z'  =  r',  and  satisfying  the  above  equa- 
,  would  be  projected  on  tlie  plane  xy  in  parabolas. 

\,  Shew  tbiit  Monge's  method  would,  if  we  integrate 
with  respect  to  x  and  a,  present  the  solution  of  the  eqiia- 
oi  Ex.  10,  in  the  form 

{l  +  2m)ai*+s"  =  0(j),       2y(l-ar)=-0'(y). 

\.  Applyinf^  this  form  to  the  problem  of  Ex.  11,  form 
solve  the  differential  equation  for  the  determination  of 
L  aad  shew  that  it  leads  to  the  result  stated  in  that  Ex- 
it Find  the  equation  of  the  projections  of  the  same 
im  of  cuives  on  the  plane  ys. 
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CHAPTER  XIII. 

SIMULTANEOUS  DEFFERENTIAL  EQUATIONS. 


LI.XUI.   J 


r.  "We  haye  hitherto  considered  only  single  difFerential 
cf^uations.  We  have  now  to  treat  of  sjatema  of  differential 
equations. 

Of  auch  by  far  the  most  important  class  is  that  in  ivhich 
one  of  the  variables  is  independent  and  the  others  are  depend- 
ent upon  it,  the  number  of  equations  in  the  system  being 
equal  to  tlie  number  of  dependent  variablea.  Thus  in  the 
chief  problem  of  physical  astronomy — the  problem  of  the 
motion  of  a  system  of  material  bodies  abandoned  to  their 
mutual  attractions — there  ia  but  one  independent  variable,  the 
time ;  the  dependent  variables  are  the  co-ordinates,  which, 
varying  with  the  time,  determine  the  varying  positions  of  the 
several  members  of  the  material  aystera;  while,  lastly,  the 
number  of  equations  being  equal  to  the  number  of  co-ordinates 
involved,  the  dependence  of  the  latter  upon  the  time  ia  made 
determinate. 

Such  a  system  of  eqtiatioDS  may  properly  be  called  a  detei^ 
minate  system. 

We  propose  in  this  Chapter  to  treat  only  of  systems  of 
equations  of  the  above  class.  And  in  the  first  instance  we 
shall  speak  of  simultaneous  differential  equations  of  the  first 
order  and  degree,  beginning  with  particular  examples,  and 
proceeding  to  the  consideration  of  their  general  theory. 

Particular  Illustrations. 

2.  The  simplest  class  of  examples  is  that  in  which  tho 
equations  of  the  given  system  arc  separately  integrable. 

Ex.  1.     Given  ld£  +  mde/+nds  =  0,  xdx  +  ydy-i-sd3  =  ii. 

Integrating  separately,  we  have 

Ix  +  my  -^-nz^c,      .■c'  +  j'  4-  s'  =  c' ; 
and  these  equations  expressing  the  complete  solution  of    ^i* 
given  system  may  be  said  to  constitate  the  piimiti've 
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Another  class  of  examples  is  that  in  whicli,  wliile  the  equa- 
Tiiins  of  the  given  system  arc  not  all  separately  iotegrable, 
ilicy  admit  of  being  so  combined  as  to  produce  an  equivalent 
svatem  of  equatioas  which  are  separately  integrable. 

Lx.  2.    Given  -j7  +  -:'  =  l,  ■x  =  '»+2/  +  '7--l- 
dt       t  dt  ■'       ( 

Here  tlie  first  equation  aloue  is  separately  Integrable,  and 
■_-ive« 

la  ,  . 

^-i+e ("'■ 

Also  by  addition  of  the  given  equations,  we  have 
dx  +  dy 

■Jierefore =  dt, 

x  +  y 

log(3;+y)=<+c' (t). 

The  primitive  system  is  therefore  expressed  by  (a)  and  (6). 
J  la  both  the  above  examples  w&  see  that  the  number  of 
HOations  of  the  solution  is  equal  to  that  of  the  equations  of 
e  system  given,  and  that  each  equation  of  the  solution  in- 
■'  J  a  distinct  arbitrary  constant.  And  it  is  evident  that 
I  must  be  the  case  whenever  we  can  combine  the  given 
_  ations  into  an  equivalent  system  of  inte^able  equations  of 
IF  first  order.  But  as  we  have  not  proved  that  such  combi- 
aaible,  the  following  question  becomes  important, 
I.  what  is  the  nature  of  the  solution  of  a  system  of  simulta- 
»  equations  of  the  first  order  and  degree? 
t  This  question  will  be  considered  in  the  next  section. 

I   Otneral  Uieortf  of  simultaneous  equations  of  the  first  order 
i  degree. 

I  3.    We  shall  seek  first  to  establish  the  general  theory  of  a 
mposed  of  two  equations  between  three  vajiables, 
id  lliercfore  of  the  form 

Pdx-^Qdy-\-Rdz^Q,)  .  . 

P'dx+Qdy+Rdz  =  (i,\  ^'' 
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the  coefficients  P,  F'i  &c.  being  functions  of  the  variables, 

or  constants. 

We  design  to  consider  the  above  system  first,  and  with  the 
greater  care,  because  there  is  scarcely  any  part  of  the  general 
theory  which  it  does  not  serve  to  exemplify. 

Pbop.     The  solution  of  the  system  (1)  can  always  he  made  to 

depend  upon  that  of  an  ordinary  differential  equation  of  the 

.  second  order  between  two  of  the  primitive  variahles,  and  it 

always  consists  of  two  equations  involving  two  arbitrary  constants. 

By  algebraic  solution  of  the  system  (1)  we  have 

J      RP' -PR'         J     PQ -  QP'  J  ,^. 

^y^QR-RQ^''^  ^'^QE^TRq^ (2)- 

As  the  coefficients  of  dx  in  the  second  members  of  these 
equations  are  functions  of  fc,  y,  z  we  may  express  the  reduced 
system  in  the  form 

dy  =  <f)  {x,  y,  z)  dx,     dz  =  yjr  (x,  y,  z)  dx^ 

whence,  regarding  x  as  independent  variable, 

£  =  <^(a?,y,  «)  (3), 

dz 

^  =  ^(^,2^,  «) (4). 

Thus  the  given  system  enables  us  to  express  -^  and  -r-  hy 

known  functions  of  cc,  y,  z. 

Now  differentiating  (3),  still  on  the  assumption  that  x  is  the 
independent  variable  and  representing  for  brevity  ^  (a?,  y,  «) 
by  ^,  'y^  (a?,  y,  z)  by  '<|r,  we  have 

d*y __d<f>     d<^  dy     df^  dz 
da?     dx      dy  dx     dz  dx^ 

or  substituting  for  -7-  its  value  given  by  (4), 

^^d^^^^^.d^ ,^ 

dx^     dx      dy  dx     ^  dz  ^ 
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This  equation  involves  -j-  and  j-,  together  with  the  quaii- 


d<}>     aif>     d(f> 


anil  i|f,  which  are  known  fiincfions  of  x,  i 


dx'   dy  ' 
ud  z.     Hence  eliminatinp;  e  by  means  of  (3)  we  have  a  final 

cqaation  involving  j  ■ ,   -r4 ,  x,  and  y.     The  complete  primi- 

tiveof  thisditferential  equation  of -the  second  order  will  enable 
lu  to  express  j  as  a  function  of  x  and  two  arbitrary  constants, 
Suppose  the  value  thna  obtained  for  y  to  be 

_3'=X(^.^.^)  (C'- 

Then  we  have  by  virtue  of  (3) 

(.,,,.,.M!^ (')■ 

[  These  two  equations  involving  two  arbitrary  constants  con- 

"n  the  complete  solution  of  the  system  given. 
14,    It  is  important  to  observe  that  the  system  (2)  may  lie 
tpreased  in  the  symmetrical  form 

dx         _        dy        _        <Jz 
QR'-li^'  RF  -  FR'  ~  PQ  -  QP' ' 
'  If  we  represent  the   denominators  of  the  above  reduced 
BiyBtem  by  X,  Y,  Z,  it  becomes 

dx_dy^_dz  ,. 

X~  Y~  Z ^■•'■ 

■  This,  then,  may  be  regarded  as  the  symmetrica!  form  nf  a 
1  composed  of  two  differential  equations   of  the   first 

Again,  thecomplete  solution  ofsuch  a  system,  as  is  expresspd 

''T  (6)  and  (7),  consists  of  two  equations  connecting  the  varia- 

I'lcs  X,  y,  e  with  two  arbitrary  constants.     If  we  solve  these 

I  cxjnations  with  respect  to  tlie  constants,  the  solution  assurat 

"ieform 

_.,(a;,y,z)=c„     <^,  (x,  y,  2)  =  c, (9). 

Thofl  A.  system  of  two  differential  equations  of  the  first  ' 
■•rder  may,  without  loss  of  generality,  be  presented  in  the  sym- 
^^'tricnl  form  (8),  and  its  complete  solution  in  the  symmeirical 
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Ex.  1.     Given 
{by  -hdz)dx  +  dr/  +  dz  =  0,     (4=^  +  3^?)  dx  +  2di/  —  dz  =  0. 

Here  we  find  by  algebraic  solution 

l=-3^-*^ W' 

£=-22'-^^ • (*)' 

,  d\         ^dy      .  dz 

whence  -^  =  —  3  -j^  —  4  -y- 

dar  ax        dx 

Eliminating  z  by  (a),  we  have  on  reduction 

a  linear  equation  with  constant  coefficients  whose  complete 
primitive  is 

y^Q^^G/'' (c). 

Equating  the  value  of  -?~  hence  determined  with  that  given 

in  (a)  we  have 

33/  +  4^=(7,€-"+7(7,6-'" {d). 

The  complete  solution  is  therefore  expressed  by  (c)  and  (rf). 

Theoretically  it  is  of  no  consequence  which  of  the  primitive 
variables  we  assume  as  independent.  But  practically  the 
question  is  of  some  importance  as  aflfecting  the  character  of 
the  final  difierential  equation, 

Ex.2.     Given  -^- 3a; +y  =  0,    ~--x-y  =  0. 

Difierentiating  the  first  equation  we  have 

d^x        dx     dy  __ 
~de  "     di'^tt"^' 

from  which  eliminating  -^  by  the  second  equation  we  have 

d'^x     ^dx 
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-  +  4a;  =  0. 


Kence  eliminating  y  by  the  first  equation 

'di'  ~     It 
Integrating 

x^[C+G't)i  _ 

and  tbis  value  of  a:  substituted  in  the  tirst  equation  gives 
y=(C-C'+C'Oe". 
The  last  two  equations  constitute  the  primitive  s 
We  choose  next  an  example  in  which  the  given  system  in-   '■ 
volves  functions  of  the  independent  variable  in  the  second 
I  members. 

Ex.3.     Given  J  +  5aT-2^  =  -'    -^- 

Here,  differentiating  the  first  equation,  ■ 
d^x         dx         dy       , 


I  Eliminating  ~  by  the  second  equation  of  the  giv 
lehave 

And,  eliminating  y  by  means  of  the  first  equation  of  the 


^ 


de 


dr 


I  linear  differential  equation  of  the  second  order  whose  aolu- 


-Hence,  by  the  first  of  the  given  equations, 
2y-5x  +  ^=-40,e-" 


^_* "e  last  two  equations  are  the  complete  primitives  of  the 
_Y*ten,  given. 
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5.  The  aljove  theory  may  be  extencled  to  all  systems  whidi 
are  composed  of  n  differential  equations  of  the  first  order  and 
degree  connecting  w  + 1  variables. 

Assume  x  (independent)  and  a,,  a;,, ...  x^  (dependent)  as  the 
variables  of  the  system.  Then  there  exist  n  differential 
equations  of  the  fonn 

Pdx-\-P^dx^  +  P,dx^...+F^dx,  =  Q (10), 

P,  Pj,  &c.  being  functions  of  the  variables.  These  equations 
exactly  sufBce  to  determine  the  ratios  of  the  differentials  dx, 
dx^, ...  dx^,  and  thus  assume  the  symmetrical  form 

dx  _dx^_dx,      _dx,  .    . 

^'^^~%  '""X. ^  '' 

X,  X,,  &c.  being  determinate  fimctione  of  the  variables. 

This  premised,  the  solution  of  the  system  (11)  depends  upon 
the  solution  of  a  single  differential  equation  of  the  n'"  order 
connecting  two  of  the  variables. 

Let  us  select  for  the  two  x  and  .t^. 
Now  (ll)  gives 

dx^  ^  X,     dx^_  X,  dx„  ^  X,  . 

dx      X'    dx~  X'  '"  dx      X "' 

Differentiate  the  first  of  these  n  —  1  times  in  succession,  re- 
garding X  as  independent  variable  and  continually  substituting  I 

for  -j^ ,  ...  -~  their  values  as  given  by  tlie  n  —  1  last  equs-  I 

tions  of  the  above  system,      "We  thus  obtain,  including 
equation  operated  upon,  n  equations  connecting 

dx^     d'xj       d'x^ 

dx '  dx'  '"^x" 
with  the  primitive  variables  and  therefore  enabling  ua,  Ist,  to 
express  the  above  n  differential  coefficients  in  terms  of  those 
variables,  2ndly,  by  elimination  of  the  n  —  l  variables,  x,,  a^, 
....r,  to  deduce  a  single  equation  of  the  form 

„  /  dx,     d^x,      d^xX     „  ..  „. 


■'■] 
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^^ft  Now  tills  teing  a  differential  equation  of  tlie  n""  order,  there 
^H^st,  Chap.  IX.  Art.  I,  n  first  integrals  involving  n  distinct 
^^Mrbitrarj'  constants  and  capable  of  expression  in  tlie  form 

H  f(x  „    ^    '^'     "f'^V^   - 

'        If  in  this  system  we  SEbstitute  for  -r-' ,   -^ ...  —r-irr}  their 
ax      ax         ax 
■  Klines  in  terms  of  the  primitive  variables  above  referred  fo, 
■'■'i:  ahall  obtain  a  system  of  n  equations  of  the  form 
,(3;,  ar„a,...3;J  =  t; 

,  {x,  X^,X,..,X,)  =  C\     [ nrA 


dx" 


d'x 


die-' I 


d--'i 
dx''' 


..(14). 


^,{x,  a;,,  OTj...  3;,)  =  (7„ 

Thia  is  the  primitive  system  sought. 

And  thus  the  following  Propositions  are  established,  viz. 
Ist,  that  a  system  of  differential  equations  of  the  first  order 
connecling  n  +  i  variables  ia  expressible  in  the  symmetrical 
fi>nn  (11).  2ndly,  that  its  complete  solution  depends  on  that 
of  an  ordinary  differential  equation  of  the  n'"  order  {13}. 
Srdly.  that  that  solution  consists  of  n  equations  connecting  the 
primitive  variables  with  n  arbitrary  constants  and  theoretieaily 
expressible  in  the  form  (15). 

Tiieac  very  important  propositions  were  first  estaWished  by 
Ijagrange,  but  the  above  demonstration  of  them  is  taken  from 
a  memoir  by  Jacobi  *. 

It  is  not  necessary,  as  ia  evident  from  the  examples  already 
friven,  actually  to  determine  the  n  first  integrals  of  the  differen- 
tial eiJiiBtion  (13).  The  complete  primitive  and  the  successive 
eqaatioDB  obtained  from  it  by  diSerentiation  enable  us  to  ac- 

!«  dtr  parlidlm  IHffrreatial-Gleifhnngm  ertlir  ardnvng. 


^ab 
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compUah  the  same  object.  Neither  is  it  always  necessary  to 
proceed  to  differenlial  equations  of  an  order  higher  than  tha 
tij'st.    This  point  will  be  illustrated  in  the  following  Bections. 

Linear  equations  of  the  first  order  with  constant  coefficients. 

C).  The  characters  here  mentioned  have  reference  only  to 
the  dependent  variables  which  are  the  true  unknown  quanti- 
ties of  the  system.     Thus  the  equation 

would  be  described  as  linear  and  with  constant  coefficieal 

The  solution  of  any  syatem  of  n  such  equations  is  by  the 
foregoing  general  method  reducible  to  that  of  an  ordinary 
linear  differential  equation  of  the  n'^  order  with  conslant  co- 
efficients. And  this  method  is  in  the  two  following  respects 
the  best  of  all,  viz.  1st,  because  of  its  fundamental  character, 
2ndly,  because  it  leads  directiy  to  the  expression  of  the  values 
of  the  dependent  variables. 

The  solution  of  such  a  system  may  however  also  be  efiected 
by  tlie  method  of  indeterminate  multipliers,  and  this  we 
propose  here  to  exemplify.  Its  advantage  is  that  it  generally 
presents  the  equations  of  the  solution  under  a  common  type, 
so  tliat  their  discovery  is  made  to  depend  upon  the  diacoveiy 
of  a  single  general  foim. 

Ex.     Given  ~  =  ax  +  bij  +  c,        -J-=a'ai  +  h'i/  +  c'. 

Jfultiplying  the  second  equation  by  an  iudetenninate  quan- 
tity m,  and  addmg  to  the  firat,  we  have 

dx  +  mdv      ,  ,.  „         ,„  , 
-3 =  {a  +  ma)  x+  {o  +  moji/  +  c  +  nic 

=  {a  +  ma')  f^  +  '"^  +  ^r^') (*^  ■  J 
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provided  that  we  determine  m  so  as  to  satisfy  tlie  condition 


or                        am'  +  {a-f)m~b  =  Q 

■{'•) 

1    Now  (a)  gives 

1                               dx  +  mdi/             !,,.,,^')7. 

'+'!i+h^ 

whence  on  integration 

log  (»:  +  ™y  +  ^±1^,)  .  (a  +  W)  <  +  0 . . 

...(. 

In  this  equation  it  only  remains  to  substitate  in  s 
the  two  values  of  m  furnished  by  (6).  The  two  resulting 
eqnations,  in  which  the  arbitrary  constants  must  of  course  be 
BQI^sed  different,  will  express  the  complete  solution  of  the 
problem. 

When  the  values  of  m  are  equal,  the  form  (c)  furnishes 
"irectly  only  a  single  equation  of  tlie  complete  solution.     We 

'mj  deduce  the  other  equation,  either  by  the  method  of  Hmits 
isaming  the  law  of  continuity),  or  by  eliminating  x  from 
!  given  system  by  meana  of  (*;),  and  then  forming  a  new 
T«rential  equation  between  y  and  (.  It  seems  preferable 
spever  to  employ  the  general  method  of  Art.  6,  by  which 
1  difficulties  connected  with  the  presence  of  equal  or  imagi- 

liry  roots  are  referred  to  the  cori-espouding  cases  of  ordinary 
FffifTerenlial  equations. 

Simultaneous  equations  are  so  often  presented  under  the 
B^metrical  form  (1 1)  that  the  appropriate  mode  of  treatment 
Houerrca   to  be  carefully   studied,  especially  as  it  possesses 

|fte  Boperiority,  always  in  point  of  elegance,  and  frequently 

■  10  poitit  of  convenience,  over  other  processes. 

,  h  IB  known  that  each  member  of  a  system  of  equal  fi-ac- 
I  tons  is  equal  to  the  fraction  which  would  be  formed  by  divid- 
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ing  any  linear  homogeneous  function  of  their  numerators  by 
the  same  function  of  their  denominators.  Hence  if  we  have  a 
system  of  equations  of  the  form 

in  which  we  suppose  t  the  independent  variable,  and  Ta 
function  of  t  only,  then  we  shall  have 

dt  _^dx^  +  mdx^...  +rdx^  .    . 

T"  X,  +  mX,...+rX„  ^    ^' 

Hence,  should  the  first  member  be  an  exact  differential,  the 
inquiry  is  suggeisted  whether  the  multipliers  w,,..r  cannot  be 
so  determined,  whether  as  functions  of  the  variables  or  as 
constants,  as  to  render  the  second  member  such  also.  Now 
when  the  system  of  equations  is  linear  and  with  constant  co- 
eflScients  this  can  always  be  effected.  It  may  be  observed 
that  the  character  of  the  system  is  as  manifest  from  inspection 
of  the  symmetrical  form  (16)  as  of  the  ordinary  form.  If  the 
system  be  linear  and  with  constant  coefiicients  the  denomina- 
tors J4,  X^^,,,Xn  will,  when  considered  with  respect  to  the 
dependent  variables  x^^  x^,,.,x^,  be  linear  and  with  constant 
coefficients. 

In  the  employment  of  this  method  it  is  often  of  great  ad- 
vantage to  introduce  a  new  independent  variable,  and  to  con- 
sider all  the  variables  of  the  given  system  as  dependent 
upon  it.  We  are  thus  enabled  to  secure  the  condition  above 
adverted  to,  of  having  one  member  of  the  symmetrical  system 
an  exact  differential. 


Ex,     Given 


dx  dy 


ax+hy^c     ax  +  b'y  +  c'  * 


Let  us  introduce  a  new  variable  t  so  as  to  give  to  the  system 

the  form 

dx                    dy              dt  -  . 

~  ~         W* 


ax-^-by  +  c     ax  +  b'y  +  c       t 


» 
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Here  tlic  tliird  member  being  an  exact  differential,  we  shall 
write 

(/(____ dx  +  mdy 

'i~  ax  +  by  +  c  +  miflx-h  h'y  +  e'j 
_  dx-\-  mdy 

{a  +  ma)  ai  +  {i  +  mb')  y  +  g  +  mc 

^ 1_  (g  +  ma)  dx  +  {a  +  ma')  mdy 

a  +  ma'    {a  +  ma')  x-i-  {b  +  mb')  y  +  c  +  mc  ' 

The  second  member  of  this  eijuatiou  will  be  an  exact  differen- 
tial if  we  have 

{a+ma-)m  =  'b^mb'  (6), 

the  integral  corresponding  to  each  value  of  m  thus  determined 
being  of  the  fonn 

log  t+G=  —r i  log  [{a  +  md)  a;  +  {i  +  mb') y  +  c  +  mc'\, 

or  G't=  [ax  +  by ->!■  o  +  vi  {ax •{■b'y-vd)]'^'^^'. 

If  the  roota  of  the  quadratic  (J)  are  m,  and  m„  we  thus  fiini 

C,t={ax  +  hy-\-c  +  m^{<i:x  +  h'y  +  c')f^^-\ 

C,i  =  [aa;  +  Jy  +  c  +  m,  (a'a;  +  b'y  +  c'))'"*^'J 

for  the  primitive  equations  of  the  system  (a).  Those  of  t!ia 
given  system  will  be  obtained  by  ehminating  t.  The  result 
aHsumea  the  remarkable  form 

{ga;  +  Sy  +  c  +  OT.  {ax  +  h'y  4- c')]°"^°''''  ^  ^  ,^ 

Ex.2.     Given  5  =  |f  =  J,  where 

X=  ax  +  hy  -\-  cz  -^  d  \ 

Y=dx-^b'y  +  cs  +  d'  \  {«}. 

Z  =  a!'x+b'y+d' z+d"  J 
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Introducing  a  new  variable  t,  so  as  to  give  to  the  system  the 
more  complete  form 

dt  j_dx  ^dt/  ^  dz 

j^x^yz 


w, 


we  have 


dt  ^  Idx  +  mdt/  +  ndz 
7""  IX+mY+nZ 


(d). 


W, 


__    Idx  +  mdy  -\-  ndz  . . 

\  {Ix  +  my  +  nz -^^  r)   ^ '' 

Provided  that  we  assume 

al  +  am  +  a"n  =  \Z 
bl  4-  J'wi  +  b"n  =  \m 
cl  +  c'tw  4-  c"w  =  \n   f 
dl-\-d'm  -\-d"n  =  Xr 

The  first  three  of  these  may  be  written  in  the  form 

(a-X)  l-\-am'\'an  =  0 ' 
JZ  +  (&'-X)w+rw  =  0 
cZ  4-  c'm  +  (c"  - X)  7i  =  0. 

whence  eliminating  Z,  m,  w  we  have  the  well-known  cubic 

(a-X)  (J'-X)  (c"-X)-JV(a-X) 

-ca"  (J'-X)-5aV(c"-X)4-a6"c4-a'ic'  =  0  ...  (/). 

Now  let  the  values  of  X  hence  found  be  X^,  \,  X,,  and  the 
corresponding  values  of  Z,  m,  w,  r,  be  Z^,  m^,  w^,  r^,  /,,  f»„  Ac 
then  integrating  (c)  we  shall  have  the  system 

c^t  =  (Z^a;  4-  m^y  4-  w^«  4-  r^^\ 

Cj<  =  (Zja;  4-  mj/  4-  Wj«  4-  ^a)^S 

V  =  (^8»  +  ^8^  +  »^8«  +  O^-  j 

Hence  eliminating  t  by  equating  its  values,  we  find  as  the 
general  solution  of  the  original  system  of  equations 


^.8.] 


(',' 
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^C{!^+niJ/  +  v^Z  +  r^Y' 


In  the  same  way  we  may  integrate  the  general  system 

3;~:y,  ■■■~X' 

where  X^,  X^,...X^  are  any  linear  functions  of  the  variables. 

8.  From  tlie  a^ve  results  the  solutions  of  various  sym- 
metrical  systems  in  which  the  denominators  are  not  linear 
may  be  deduced.  The  most  remarkable  of  such  deductions  is 
tiie  following. 

Suppose  that  in  the  system 
dx  dy 

'x  +  b'y  +  c'; 


■  w, 


9^  +  by'  +  cz       a'x  ■+  b'y'  +  c'z       a"x'  +  b"y'  +  c"z'  ' 

It  eolation  of  which  is  known  from  what  precedes,  we  sub- 
itute 

sd=xz,    y'  =  yz\ 

■ind  y  being  new  variables  introdiiced  in  the  place  of  x  and 

.   The  result  is 

z'd3!  +  xds'  ^  z'dy  ■\- ydz'  _  ds' 

ax  +  by  +  c     a'x  +  b'y  +  c'      a"x  +  i"y  +  c"' 

llrliich  we  may  obviously  give  the  form 

z'dx  zdy 


h4y+C-a:(a"a!+i"y+c")  ' 


t£x-\-b'y-Vc 
dz' 


i:'x  +  b"y+c") 


mding  the  first  equation  of  this  ayatem  by  s',  we  have 
_  dx  _  dy 


i+iy+c— a;  {a"x+b"y+c")      a'x+b'y+c'— y  (a"x+b"y+c") ' 
iwthiaonclearingof  fractions  will  be  found  to  be  of  the 
in  as  Jacobi's  equation  {Crelle,  Tom.  XXIV,  p.  1),  v 
lotion  on  other  grounds  has  been  explained,  Chap.  v.  Art. 
B.  r».  E. 


(J). 


hose 
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We  see  that  the  solution  of  (i)  13  deducible  from  that  of 
the  system  (n)  hy  changing  x'  into  xz',  y  into  yz,  and  elimi- 
nating z. 

And  just  in  this  way  the  solution  of  any  Bymmetrical 
non-linear  system  of  the  form 


j;-ar.X~X,-a;,X'"~j;-3:,X" 


■  (18), 


in  Tvhich  X,  X,,  Xj,...X^  are  linear  fanctiona  of  the  variables 
a:,,  3^,,... a;,  may  be  made  to  flow  &om  that  of  a  symmetrical 
system  of  the  form 


X,-  X,--  x^ 


..(19), 


in  which  X,,  Xg,...X^,  are  linear  homogeneous  functions  of 
the  variables  ic,,  a;j,,.,aT„j.  The  general  solution  of  the  sye- 
tera  (18)  seema  to  have  been  first  obtained  by  Hesse  (Oeifc, 
Tom.  XXV.  p.  171). 

9.     Lastly,  certain  systems  of  linear  eqnations  which  liave 
not  constant  coefficients  may  be  solved  by  the  above  method. 

Thus  the  solution  of  the  equations 

,  \ (»)• 

where  T,  T^,  T^  are  functions  of  the  independent  vanablc^ 
may  be  reduced  to  that  of  an  ordinary  linear  dilTerential  equ* 
tion  of  the  first  order. 

For  proceeding  as  before,  we  find 

^^p'^+\Tix  +  my)=T^-\-viT^ (*J» 

provided  that  \  and  m  be  determined  by  the  conditions 

\  =  a  +  ma',     Xm  =  &  +  fn&' fc). 
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Uence  climinatiDg  \,  we  h&ve 

m  (a  +  ma')  =h  +  mh'  


•M, 


uliicli  gives  two  values  for  m.  Integrating  (i)  regnvded  as 
Imear  equation  of  the  first  order  between  x  +  mtf  and  (,  and 

..-l>stituting  for  X  ita  value  in  terras  of  m  given  by  the  first 
Uttion  of  the  eystem  (c),  we  have 

t-l-  my^e-^**^<f^lC  +  S€"'*^>f""{T^  +  mT^j  dt] (e), 

•rhich  it  remains  to  Bubstitule  for  m  its  values  given  by  {d). 


e  solution  ja 


4(^4-S- 


in  the  system  (a)  we  make  2"— 1,  it  becomes  a  system  of 
utiona  with  constant  coefficients  but  possessed  of  secoml 
">-mber8. 

Tiie  general  system  analogous  to  (a)  when  the  number  of 

iriablea  is  increased,  may  be  solved  by  the  same  method. 

It  may  be  well  to  notice  that  the  equivalent  symmetrical  form 


Jj«TC  X,,  X„...X^  are  linear  homogeneous  functions  of  the 
'  ;>endent  variables,  and  T,  T,,.,.T.  are  functions  of  (. 
icated  under  this  form,  it  is  obvious  that  its  solution  will 
made  to  depend  upon  that  of  a  linear  differentia!  equation 
r  liic  first  order,  and  an  auxiliary  algebraic  equation  of  the 
n"  degree. 


EqHalions  of  an  order  higher  than  thejtrBl. 

10.     Any  system  of  simultaneous   equations  of  an  order 
lii^^hcr  than  the  first  is  reducible  to  a  system  of  the  first  order. 

20—2 
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And  tins  reduction  though  not  always  necessary  for  the  vat- 
pose  of  solution  is  theoretically  important,  becauae  it  enable 
U3  to  predicate  what  kitid  of  solution  is  possible. 

To  effect  this  reduction  it  is  only  necessary  to  regard  agi 
new  variable  and  to  express  as  such  by  a  new  symbol,  eact 
differential  coefficient,  except  tlie  highest,  of  each  dependeni 
variable  in  the  given  equations.  The  transformed  equation! 
■win  thus  be  of  the  first  order,  and  the  connecting  relationa  of 
the  first  order  also;  and  the  two  together  will  constitute  t 
system  of  simaltaneons  equations  of  the  first  order. 

Ex.     Given  the  dynamical  system 

d^x       „         d'y  _  ^z      „ 

W^'      di'-^'      df-.'^' 

where  X,  Y,  2' are  functions  of  the  variables. 
Here  if  we  assume 

dx      ,      ^y  _  •      ^^      • 

dt^"^'  tt-y'  Tr"' 

the  given  system  assumes  the  form 

dx^  _  „      ^  _Y      ^'  _  5- 
dt  ~     '       dt         '      dt 

Thus  we  have  in  the  whole  six  equations  of  the  first  order 
between  the  six  dependent  variables  x,  y,  z,  x,  y\  z',  and  the 
independent  variable  (. 

The  complete  solution  of  the  latter  system  will  therefore 
consist  of  six  equations  connecting  the  above  system  of  varis- 
bles  with  six  arbitrary  constants. 

If  from  these  six  equations  we  eliminate  the  three  new 
variables  a;',  y' ,  a',  we  obtain  three  equations  connecting  the 
original  variables  x,  y,  z,  t  with  the  above-mentioned  Bin 
arbitrary  constants. 

And  thus  it  might  be  shewn  that  the  complete  solution  of 
any  system  of  three  differential  equations  of  the  second  order 
between  four  variables  will  be  expressed  by  three  primitive 
equations  connecting  these  variables  with  six  arbitrary  con- 
stants. 
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And  still  more  gaterally,  ike  complete  solution,  of  a  system  of 
I'  differential  equtdions  containing  n  +  1  variables  of  which  one 
'■  independent  will  consist  of  n  equations  connecting  those 
iriahles  with  a  number  of  constants  equal  to  the  sum  of  the 
idicea  of  order  of  the  several  highest  differential  coefficients. 

For  let  (  be  the  independent  and  x  one  of  the  dependent 
iiriables,   and   let   the   highest   differentiftl  coefficient  of  x 

d'x 
which  presents  itself  be  -rji .     Then  in  the  reduction  of  the 

ntem  of  given  eqaations  to  a  system  of  equations  of  the  firat 
_ler  it  ia  necessary  to  introduce  w  —  1  new  Tariables  con- 
ftcted  with  X  by  the  relations 

dx  _  dx^ 

di~''"     It'' 

fl  the  number  of  variables  iu  tlie  transformed  system  cor- 

Frtsponding  to  x  and  its  diiferential  coefficients  will  be  n,  and 

uilar  remark  applies  to  all  the  other  variables,  it  ap- 

L  peara  that  the  total  number  of  variables  of  the  transforined 

tem  will  be  equal  to  the  aura  of  the  indices  of  the  orders  of 

i  highest  ditFerential  coefficients  of  the  several  dependent 

iables  in  the  system  given.    Such  then  will  be  the  immber 

R  equations  of  the  transformed  system,  and  sucli  the  number 

■  constants  introduced  by  their  complete  integration.    Art.  5. 

rit   ia   also  evident  tliat  if  from  the   equations  by  which 

B  complete  solution  is  expressed  we  eliminate  all  the  new 

■tables  there  will  remain  a  number  of  equations  equal  iu 

pber  to  the  original  equations,  and  connecting  the  primi- 

f  variables  with  the  constants  above  mentioned.     Thus  tlie 

}sition  is  established. 
ahe  transformation  above  employed  is  further  important, 
Wnse  iu  the  higliest  class  of  researches  on  theoretical  dy- 
inics  it  is  always  supposed  that  the  differential  equations  of 
I  are  reduced  to  a  system  of  simultaneous  equations  of 
^  firat  order. 

it  the  same  time  it  is  not  necessary  for  ordlnarjr  purposes 
■effect  this  reduction.  Differentiation  and  elimmation  al- 
^ra  enable  us  to  arrive  at  a  differential  equation,  higher  in 
fcr,  between  two  of  the  variables.    The  method  of  iudeter- 
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minate  multipliers  may  also  be  sometimes  used  with  adyan- 
tage.     No  general  rule  can  however  be  given. 

[The  statement  respecting  the  number  of  arbitrary  constant 
is  not  universally  true.  Suppose,  for  example^  that  there  aie 
two  simultaneous  differential  equations  which  connect  x  and  3f 
with  the  independent  variable  L    Let  one  equation  contain 

d  QR  d^'it 

differential  coefficients  up  to  ^-  and  -j^  inclusive ;  and  let 

the  other  equation  contain  differential  coefficients  up  to  -^ 

and  -~  inclusive :  then  it  can  be  shewn  that  the  number  of 
dv 

arbitrary  constants  involved  in  the  solution  is  the  greater  of 

the  two  numbers  m-\-8  and  n  +  r.     See  Cournot,  TraM  EU- 

nientaire  de  la  TMorie  des  Fonctions... ISAl.    Vol.  ii.  p.  318.] 

Ex.  1.     Given  -^  =ax  +  byy    -S  =  o;oc+  Vy. 

1st  method.  Differentiating  the  first  equation  twice  with 
respect  to  f,  we  have 

d*x  _    d^x      ,  tZ'y 

d^y 
Eliminating  y  and  ~  from  the  above  three  equations,  we 

have 

^-(«+i')§'+K-«'5)ar  =  0  (a). 

The  complete  integral  of  this  linear  equation  with  constant 
coefficients  will  determine  a?,  whence  y  is  given  by  the  formula 

\(^x         \ 

2nd  method.     From  the  given  equations  we  find 

d^x         d^v 

-^-\'m-^  =  {a  +  ma)x+{b  +  mb')y 

h  -f  ml! 


,  «  /        6  -f  mb     \ 

^{a-{-ma)[x-\ —     ,y]. 


.10.] 


HIOSER  THAS   T^E    FIRST. 


T^t  X  +  my  =  u,  tUea  provided  that  we  determine 
coaditioQ 
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I  by  the 


■  {a  +  ma)  m, 


n,  be  the  values  of  m  given  by  (6),  tlien  the  complete 
mitive  system  is 

pmd  this  ia  really  equivalent  to  the  previous  solution,  though 
r  more  Bymmetrical. 

Ex.  2.  The  approximate  equations  for  the  horizontal  mo- 
tion of  a  pendulum  when  the  intiueuce  of  the  earth's  rotation 
ia  taken  into  account*  are 


dt  +  I  ~ 
dx     gy  _ 


■  w, 


I  I  representing  the  length  of  the  pendulum,  g  the  force  of 
grmnty,  and  —  r  being  equal  to  the  product  of  the  earth's 


uigalar  velocity  Into  the  sine  of  the  latitude  of  the  place. 

As  the  e 
complete  ini 

eliminate  y. 


As  the  equations  have  constant  coefficienta  they  admit  of 
mplete  integration.    If  we  differentiate  so  as  to  enable  us  to 

-T-  and  -^ ,  we  find  as  the  result 
at  ar 


w^^i^^-lYM'-^ (■ 

*  JalUn,  Pnilima  de  M^caniqut  Jiatioruulle,  Tom.  U.  p.  233. 
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the  complete  solution  of  which  is  of  the  form 

a;  =  -4  cos  (m^t  +  a)  +  B cos  {mjt-i-  fi) (c), 

where  -4,  a,  B,  ^  are  arbitrary  constants,  and  m^,  m^  are  the 
two  roots,  with  signs  changed,  of  the  equation 


^«-2(2/+f)/^+f[  =  0. 


x  = 

y 


From  the  above  value  of  x  that  of  y  may  be  obtained  by 
means  of  the  formula 

which  is  readily  deduced  from  the  given  equations. 

The  above  system  may  also  be  solved  by  assuming 

=  X  cos  rt  +  if  sin  rt     \  ,  . 

,   >     \^     ,  \ (6). 

=  —  03  sm  r^  4-  y  cos  rt)  ^  ' 

The  transformed  equations  are 

where  \*=r*4-T; 

whence  we  find 

x'  =  A  cos  \t'\'  B  sin  Xt 
y  =  A  cos  \t-\-  B  sin  \t 


} (/). 


11.  In  problems  connected  with  central  forces  particul 
forms  of  the  following  system  of  equations  present  themselv 
viz. 

d^x^dR       d^__dR       d^_dR  ,. 

df    dx'    de^dy'    de    dz ^^^"^ 

where  ^  is  a  given  function  of  the  quantity  V(i»5'+y*+      ^ 
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or  r.     Multiplying  the  above  equations  by  dx,  di/,  dz  respec- 
tively, and  integrating,  we  have 

M©"-©"-©]=^-^ («■ 

B  being  an  arbitrary  constant. 

Ag.m,  stnce  j^~^j~  ^--  -^-,  &c.  the  g.ven  .ysteni 

of  equations  may  be  expressed  in  the  form 

^  =  ^  ^  d^y  ^y_^  d^z_z  dR 

d^       r    dr'         dt'      r   dr  '  df  "  r   dr  ' 

Now  if  from  each  pair  of  equations  we  eliminate   -j- ,    we 
Alain 

d'y        d^x     „        d''3        d'y     „        d^x        d^z 
X-j^  —  y    ,v=0,    V -rr  —  2 -TT  =  0,    ^  -i^  —  x -rr=0, 
de      -^  dt^        '    ^  dt'         dt*        '       de         dt'- 

I  of  which  it  ia  evident  that  two  only  ai'e  independent.     lutc- 
■TMing  these,  we  Lave 

dy        dx      „         dz        dii      „         dx        dz      _ 

'--'d-^-  'Jdi-'i-''-  's-^di'"- 

[1  0,,  (7,  being  constants. 

J  the  last  three  equations  and  adding,  we  obtain 
fclMult  which  may  be  expressed  in  the  form 

'iby  virtue  of  [b)  and  of  the  known  value  of  r, 

,r-(B^B)-[r%)'^A' (.), 

'"-visw2r=^ f'''' 
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Again,  it  is  evident  that  bj  means  of  (c)  we  can  eliminate  B 
from  each  equation  of  the  system  (a).    For  (c)  gives 

Substituting  which  in  the  first  of  the  given  equatiam^ 
have 

d*x  _^x  f    J?     dr  d    dr\ 

''rSrV^'di  dr  di) 


de 


XT  d^x        d^r  .  A^x     ^ 

Hence  r^_«_+_=0, 

d   ^d  X  ^  A^x     ^ 

therefore  ^^  ^^(t\  +  A*-  =  0. 

at     at \rj  r 

If  we  now  assume  — jp  =  d^,  the  above  becomes 

whence  -  =  a^cos  ^  + J^sin^ (/). 

In  like  manner,  we  find 

^  =  a3C0S<^+ JjSin^    (^), 

-  =  a3Cos<^  +  53sin<^ (A), 

in  which  we  must  substitute  for  ^  its  value,  viz. 

,_{Adt_[ 4^ /• 


.12.] 
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To  thia  expression  it  would  be  superfluous  to  annex  an  arbi- 
trary constant   before    that   substitution.     For   eacli    of   tlie    I 
second  members  of  (_/),   [g),   (A)   is  expressible  in  the  form 
'.'  cos  (^  +  C),  in  which  0  is  already  provided  with  an  arbi- 
trary constant. 

The  solution  is  therefore  expressed  ty  means  of  (e)  and  {i), 

which  determine  r  and  the  auxiliary  <^  as  functions  of  (,  and 

V  {f)>  (5)1  Wi  which  then  enable  us  to  express  x,  y,  z  s.3 

ianctiona  of  (■     As  we  have  however  made  no  attempt  to   ' 

I  preserve  independence  in  the  series  of  results,  the  constants  | 

Mill  not  be  independent.     If  we  add  the  squares  of  (/),  {g), 

■  {i),  we  shall  have 


|1=« 


O'^ 


f2(a^- 


\  +  afi^  sin  0  cos  ^ 

Ittich  involves  the  relations  among  the  constants 
a,'+a,'+a,'  =  l,     i'+b^+b^=l,     a^b,+aj>^  +a^i,  =  Q...{k). 
Ihe  sis  consfanta  in  (f),  {g),  (A),  thus  limited  supply  the 
place  of  only  three  arbitrary  constants,  and  there  being  three  | 
ilso  involved  in  (e),  the  total  number  is  six,  as  it  ought  to  be.  j 

In  the  same  way  we  may  integrate  the  more  general  system 
d'x,     dR     d^x,     dR  d^x,     dR 


rfi*       rfa;, '     di"       dx' 


df       dx, ' 


*Iiere  ^  is  a  function  of  s/  {x'-i-x' ...  +a;,').  The  results, 
"'hich  have  no  application  in  our  astronomy,  are  of  the  form 
^^liich  the  above  analysis  would  suggest,  Binet,  to  whom 
the  method  is  due,  has  applied  it  to  the  problem  of  elliptio 
'"otion.  (Liouville,  Tom.  11.  p.  457.)  For  alt  practical  ends 
tile  employment  of  polar  co-ordinates,  as  explained  in  treatises 
■-"»  dynamics,  is  to  be  preferred. 


12.  The  following  example  presents  itself  in  a  discussion 
^yM.  Liouville*,  of  a  very  interesting  case  of  the  problem  of 
inne  bodies. 


dit  pToilime  dea  truii  carpi.    Journal  dt  MattUmit- 
I,  p.  US. 
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Ex.     Given 

-^  +  n' {m  -  3a;' (wa?' +  vy')}  =  0, 

-^  +  7i'{i?-3/(Ma;'  +  V)}  =  0; 

where,  for  brevity,  x  is  put  for  cos  iat  +  S),  y'  for  sin  (a^  +  6). 

If  we  transform  the  above  equation  by  assuming 

ux  4-  v]f  =  JJy    uy*  —  va?'  =  V^ 
we  find,  after  all  reductions  are  effected, 

_4.2a^-(a»+2n»)£r=0, 

d^V       ^      dU        .\  ,x    T7       A 

And  these  equations  being  linear  and  with  constant  co- 
efficients, may  be  integrated  by  the  process  of  the  previ- 
ous section. 


EXERCISES. 


^        dx      _      ^y     ^  J* 

2^  —  5a;  -f  e'  *"  a?  —  6y  +  e'* "" 


Cil.  XIII.] 
6.     ~dx  = 


EXERC[SE3, 

dt/      _      dz 


a' 


^ , 


rfi" 


3a;-4y  +  3  =  0,    --^■\-x  +  y  + 


If' 


if 


10.    Given     ,, 


r+r. 


_& 

"z+  rr 


where 


\ 

^P    11.     What  ia  the  general  form  of  the  solution  of  a  system  | 
^^of  n  aimultaneouH  eq^uations  of  the  first  order  between  n 
variables  ? 

12.  What  number  of  constants  will  be  involved  in  the  J 
Rolution  of  ft  system  of  three  simultaneous  equations  of  the  I 
first,  second  and  fourth  order  respectively  between  font  1 
Tariables  ? 


kid  T,  r,  3; 


Ti  are  functions  of  (. 


P 


13.    Of  the  system  of  dynamical  equations, 


d*x     fix  _ 


^?4 


-0.    ^+5-0. 


i 


irhere  r  =  {j?  +  y^  +  s*}*,  seven  first  integrals  are  obtained  of  I 
which  it  is  subsequently  found  that  five  only  are  independent.  J 
How  many  final  integrals  can  hence  be  deduced  without  pro-  I 
ceeding  to  another  integration  ? 
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doR 

14.  Given  a-^=(b-c)ifz (1), 

i-£={c-a)zx (2),      c^=(a-5)ay  (3). 

Putting  ^ —  =  1,  -— — =w^  ~"3T=  *  "^®  fijid,  on  eliminatiog  (2^, 

from  \(^hicli  y  and  z  will  be  found  in  tenns  of  x,  and  tbeir  values  will  redaoe  (1) 
to  a  differential  equation  of  the  first  order  between  x  and  t 

Or  multiply  tbe  given  equations,  first  by  x,  y,  z,  respectively,  add  tlie 
results  and  integrate ;  2ndly  by  ox,  hy,  cz,  respectively,  add  the  results  and  in- 
tegrate. Then  by  means  of  the  integrals  obtained  eliminate  two  of  the  varia- 
bles from  any  of  the  given  equations. 

15.  Shew  that  in  the  example  of  Art,  12,  the  transform- 
ation 

x=^x*coa{rt  +  €)  +y'  Bin  {rt  +  e), 
y  =  —  a;'  sin  (rt  +  c)  +  y'  cos  {rt  +  c), 

6  being  an  arbitrary  constant,  would  not  lead  to  a  more 
general  solution  than  the  one  actually  arrived  at. 


I  ^1 

CHAPTER  XIV.  ^H 

OF  PABTUL  DIFFERE>TIi.L   EQUATIONS.  ^^H 

1.  Partial  differential  equaliona  are  distinguished  bjtlie 
lict  tiat  they  involve  partial  differential  coefficients  in  their 
expression,  and  therefore  indicate  the  existence  of  more  than 
one  independent  variable.    Chap.  i.  Art.  2. 

The  natnre  of  these  equations  will  be  best  explained  by 
one  or  two  examples  of  the  mode  of  their  formation. 

Ex.  1.     The  general  equation  of  cylindrical  surfaces  is 

x-lz  =  <f>(y~mz) (1), 

^  being  a  functional  symbol,  and  I  and  m  constants  deter- 
mining the  direction  of  the  generating  line.  As  this  is  a 
relation  connecting  three  variables  we  are  permitted  to  regard 
two  of  them  as  independent.  Choosing  x  and  y  as  the  inde- 
pendent variables,  and  differentiating  with  respect  to  them  in 
soccessiou,  z  being  regarded  as  dependent  on  them  both, 
we  have 

l-!|  =  -».f(y-»„)| «, 

-'|  =  *'(^— >('-|) W. 

Eliminating  the  function  ^'  (y  —  ms),  there  results 

,az           as      ,  , ,, 

'di  +  ^dy-' W' 

the  partial  differential  equation  of  cylindrical  surfaces.  Of 
this  equation  (1}  ia  termed  the  general  primitive. 

In  the  above  example  a  linear  partial  differential  equation 
of  the  first  order  has  been  formed  by  the  elimination  of  a 
■ingle  arbitrary  function. 
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Ex.  2.     If  we  assume  as  a  primitive  equation 

z  ^  (IX  ■\- hy  —ah (5), 

and,  regarding  x  and  y  as  independent,  differentiate  with  re- 
spect to  these  variables  in  succession,  we  have 

dz  dz     , 

dx       ^     dy 

Eliminating  a  and  b  by  substitution  in  the  primitive,  tleie 
results 

dz         dz     dz  dz 

"'"'^di'^yTy^d^'dy W. 

a  partial  differential  equation  of  the  first  order,  hut  not  Uneai: 

Now  this  equation  has  been  formed  by  the  elimination  not 
of  an  arbitrary  function  but  of  two  arbitrary  constants.  The 
equation  (5)  is  here,  by  way  of  distinction,  called  the  cm- 
plete  primitive.  The  epithets  general  and  complete  have  been 
employed  by  Lagrange  to  denote  the  two  kinds  of  geneialitf 
which  arise  from  arbitrary  functions,  and  from  arbitrary  con- 
stants, respectively. 

Ex.  3.  Given  z  =  ^{y  +  ax)+yfr{y'-ax)f  where  <f>  andf 
are  arbitrary  symbols  of  functionality. 

Proceeding  to  differential  coefficients  of  the  second  order 
we  find 

d^z 

^2=      i>"{!/  +  ax)+ir"(i/-ax), 

d\  _    ,d'z 

^'^"^  d^' (7)» 

a  partial  differential  equation  of  the  second  order  and  of  the 
first  degree. 

And  this  equation  has  been  formed  by  the  elimination  of 
two  arbitrary  functions  from  the  general  primitive. 


whence 


r" 
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These  examples  illustrate  the  nsual,  and  what  may  per- 
haps with  propriety  be  termed  the  primary,  modea  of  genesis 
of  partial  differentia!  equations,  viz.  the  elimination  of  arbi- 
trary functions,  and  the  elimination  of  arbitraiy  constants. 
It  ia  to  be  noted  that  theae  modes  are  perfectly  distinct. 
Thus  we  might  in  Ex.  1,  by  specifying  the  form  of  the 
'function  ^,  eliminate  the  constants  I  and  m  from  the  primi- 
tive (1),  and  tlie  derived  equations  (2)  and  (3),  instead  of 
cliroinaLine  the  functional  forms  from  the  two  latter;  but  the 
result  would  differ  in  character,  as  well  as  in  the  mode  of  its 
origin,  from  that  whicli  has  been  actually  obtained.  We 
must  bear  in  mind  that  when  fronn  a  primitive  equation  of 
^ven  form  different  partial  differential  equations  are  derived,  it 
13  owing  to  a  difference  of  assumption  as  to  what  ia  to  be  re- 
garded as  arbitrary;  so  that  we  are  not  permitted  to  say  that  to 
the  wtme  primitive,  considered  in  the  same  sense  of  generality, 
different  partial  differential  equations  belong. 

In  Ex.  1 ,  a  partial  differential  equation  of  the  first  order  has 
been  formed  from  a  general  primitive  containing  one  arbitrary 
function,  and  in  Ex.  3  a  partial  differential  equation  of  the 
tr.cond  order  lias  been  formed  from  a  general  primitive  contain- 
ing two  arbitrary  functions.  These  examples  exhibit  a  certain 
analogy  with  the  genesis  of  ordinary  differential  equations,  the 
order  of  tlie  equation  being  equal  to  the  number  of  constants 
in  its  primitive.     But  tliis  analogy  is  not  general.     For  let 

Jl^,j,.,*M,t(»)l  =  o, 

be  an  assumed  primitive  containing  two  arbitrary  functions 
6(ii),  ■^(f).  where  u  and  w  are  given  functions  of  su,  y,  z. 
Tlicn  representing  tlie  first  member  by  F,  regarding  x  and  ?/ 
«.*  independent  variables,  and  forming  all  possible  derived 
equations  up  to  the  second  order,  we  have 

f  =«.  f=«. 

dji  dij 

dx"        '     dxdy       '     dy       ' 
which  witli  the  given  equation  make  six  equations.    But  these 
oontAtning  the  six  functions 

♦  M.  *{'),  f(»),  +■(«).  f(»).  +"(•). 

B.D.E.  21 
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do  not,  m  general,  suffice  to  enable  ns  by  the  elimination  d 
the  latter,  to  form  a  partial  differential  equation  of  the  second 
order  free  from  arbitrary  functions. 

We  see  then,  lat,  that  partial  differential  equations  do  not 
arise  from  the  elimination  of  arbitrary  functions  only;  2ndlj, 
that  even  as  respects  this  mode  of  genesis,  no  general  canons 
exist  similar  to  those  which  govern  the  connexion  of  ordiniiy' 
diflferential  equations  with  their  primitives.  On  both  these 
grounds  it  will  be  proper,  in  considering  special  classes  rf 
equations,  to  examine  their  special  origin  ana  to  seek  thereiB 
the  clue  to  their  solution. 


Solution  of  partial  differential  equations. 

.  2.  Before  proceeding  to  general  theories  of  the  solution  rf 
partial  differential  equations,  it  may  be  noticed  that  there  aw 
some  equations  of  which  the  solution  may  be  directly  redaoed 
to  that  of  ordinary  differential  equations. 

This  is  the  case  when  the  partial  differential  coefBciente 
have  all  been  formed  with  respect  to'one  only  of  the  variables. 
We  can  then  integrate  as  if  this  were  in  fact  the  only  inde- 
pendent variable,  provided  that  we  finally  introduce  arbitrary 
functions  of  the  other  independent  variables  in  the  place  of 
arbitrary  constants. 

dz 
Ex.  1.     Given    a?  +  y  j-  =  0. 

Multiplying  by  dx^  integrating  with  respect  to  a?,'  and  add- 
ing an  arbitrary  function  of  y,  we  have 

x^ 

the  solution  required. 

It  is  permitted  in  the  above,  and  in  all  similar  cases,  to 
complete  the  solution  by  adding  an  arbitrary  function  of  j, 
because,  with  reference  to  the  integration  effected,  ^  is  con- 
stant; and  it  is  necessary  to  add  such  a  complementary  func- 
tion in  ordiar  to  obtain  the  most  general  solution,  because  an 
arbitrary  function  of  one  of  the  variables  is  more  general  than 
an  arbitrary  constant  not  involving  that  variable. 
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dz 
Ex.2.     Given    y-j — 2aj-2a?-y  =  0. 

This  equation  may  be  expressed  in  the  form 

dz      2         ^      2aj 
_ z=z  n . 

dy    y  y 

LiTolvine  no  differential  coefficient  with  respect  to  a:,  it  may 
be  treated  as  a  linear  differential  equation  of  the  first  order  in 
wluch  y  is  the  independent,  and  z  the  dependent  variable; 
cnlj  instead  of  an  arbitrary  constant  we  must  add  an  arbi- 
tnr]r  function  of  x.    The  final  solution  is 

aj  +  y  +  «  =  y'<^(aj). 

It  Bometimes  happens  that  equations  not  belonging  to   the 
above  class  are  reducible  to  it  by  a  transformation. 

d^z 
Ex.  3.     Given    ,     ,   =  a?"  +  ^'. 

dxdy  ^ 

Let  -T-^w,  then  we  have 

dw       9  .     , 

^bence  integrating  with  respect  to  y,  and  adding  an  arbitrary 
fimction  of  Xy 

«ft  dz 

Bestoring  to  w  its  value  -j- ,  integrating  with  respect  to  », 

ind  adding  an  arbitrary  function  of  y,  we  have 

\aw  ^  (as)  being  arbitrary,  I  ^  (as)  dx  is  also  arbitrary,  and  may 
e  represented  by  x(a;),  whence 


21—2 
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Linear  partial  differential  equations  of  the  first  order* 

3.  When  theni  are  but  three  variables,  z  dependent,  xm\ 
y  independent,  the  equations  to  be  considered  assume  tkj 
form 

P,  Q^  and  JB  being  given  functions  of  a;,  y,  0,  or  oonsfayit 
This  form  we  shall  first  consider. 

Usually  the  difierential  coefficients  -r-  and  -r-  are  r^ 
sen  ted  by^  and  y  respectively.     The  equation  thus  becomeB 

Pp+Qq^B (1), 

The  mode  of  solution  is  due  to  Lagrange,   and  was  fint 
established  by  the  following  considerations. 

Since  «  is  a  function  of  x  and  y,  we  have 

dz=^pdx-\-gdy. 

Hence  eliminating  p  between  the  above  and  the  given  equa- 
tion, we  have 

Pdz  —  Rdx  =  q[Pdy  —  Qdx). 

Suppose  in  the  first  place  that  Pdz  —  Rdx  is  the  exact  difie- 
rential of  a  function  u,  and  Pdy—  Qdx  the  exact  differential 
of  a  function  v^  then  we  have 

du  =  qdv. 

Now  the  first  member  being  an  exact  differential,  the  second 
must  also  be  such.  This  requires  that  q  should  be  a  function 
of  «,  but  does  not  limit  the  form  of  the  function.  Represent 
it  by  ^{v)y  then  we  have  du  =  <f>'(v)dvj  whence 

u  =  ^{v) (2). 

The  functions  u  and  v  are  determined  by  integrating  the 
equations 

Pd;5  -  iJda;  =  0,      Pdy-Qdx^O^ 


OP   THE   FIRST   OEDEH. 


Aar.  3.] 

^mmetricallj  expressible  in  the  form 

P~  Q~  R  ^^'' 

■nd  of  which  the  solution,  Chap.  xril.  Art.  5,  aaaumea  the 
form 


a  and  b  being  arbitrary  constants. 

Dismiasing  the  particular  hypothesis  above  employed,  La- 
MTige  then  proves  that  if  in  any  caae  we  can  obtain  two 

r,  "rala  of  the  system  (3)  in  the  forma  (4),  tlien  w  =  A{v)  will 
itiify  the  partial  differential  equation,  in  perfect  indepen- 
dence of  the  form  of  tlie  function  0. 

AVe  aliall  adopt  a  somewhat  different  conrae.  "VVe  shall 
firat  establish  a  general  Hule  for  the  formation  of  a  partial 
'i'lfi^rcntial  equation  whose  primitive  is  of  the  form  u  —  <^{v), 
■■  .•iTid  V  being  given  functions  of  x,  w,  and  z.  Upon  the  solu- 
'■.  -n  of  this  direct  problem  we  shall  ground  the  solution  of 
iiii'  inverse  problem  of  ascending  from  the  partial  differential 

'i'.iation  to  ita  primitive. 

Proposition.  A  primitive  equation  of  thejbrm  u  =  ip{v), 
'-here  u  and  v  are  given  functions  of  x,  y,  z,  gives  rise  to  a 
i^riial  differential  equation  of  the  form 

Fp-i-Qq  =  E (5), 

■'  liere  P,  Q,  li  are  functions  of  x,  y,  z. 

Before  demonstrating  this  proposition  we  stop  to  observe 
tbat  the  fonn  it  =  ^[v)  is  equivalent  to  the  form 

/(«,«)-o, 

•"'I. »)  denoting  an  arbitrary  function  of  u  and  v.    For  solving 
•■  latter  equation  we  have  m  =  ^(iJ). 

Il  is  siso  equivalent  to 
^  lieiog  an  arbitrary,  but  F  a  definite  functional  symbol. 
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For  solving  the  latter  equation  with  respect  to  ^[v)  n\ 
have  a  result  of  the  form 

if>{v)=:F^{x,  y,  «),  or  ^(v)  =  u 

on  representing  F^{x,  y,  z)  by  u.  Thus  the  propositn 
affirmed  amounts  to  this,  viz.  that  any  equation  between  c^]; 
and  z  which  involves  an  arbitrary  function  will  give  rise  tot 
linear  partial  diflferential  equation  of  the  first  order. 

DiflFer^ntiating  the  primitive  u  =  if>{v),  first  with  respect  ii 
X,  secondly  with  respect  to  y,  we  have 


du     du         .,,  .  /dv     dv    \ 


+-^=*'w(|4%)- 


du     du 
dy     dz 

Eliminating  ^'  (v)  by  dividing  the  second  equation  by  fte 
first,  we  have 

du     du       dv       dv 

dy      dz         dy     dz  ^ 

du     du     ~  dv     dv     ' 

dx     dz^     dx     dz^ 

or,  on  clearing  of  fractions, 

(du  dv     du  dv\        (du  dv     du  dv\ 
\dy  dz     dz  dy)^     \dz  dx     dx  dzj^ 

__  du  dv     du  dv 
dx  dy     dy  dx 

Now  this  is  a  partial  diflferential  equation  of  the  form  (5). 
For  u  and  v  being  given  functions  of  x,  y  and  2,  the  coefficients 
otp  and  y,  as  well  as  the  second  member,  are  known.  The 
proposition  is  therefore  proved. 

As  an  illustration,  we  have  in  Ex.  1,  Art.  1,  u^x-h^ 
t? = y  —  mz,  whence 

^^  —  1      ^^  —  (\      ^^  _     7 
dx'^   ^     dy       *     dz  ' 

dv  ^         dv  _        ^^  _  _ 
dx"    ^     dy"   ^     dz 


(6). 
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Substituting  these  values  in  (6)  tLere  results, 


which  agrees  with  the  result  before  obtained. 

^  The  general  equation  (6),  of  which  the  above  theorem 
it  a  direct  consequence,  has  been  established  hj  the  direct 
elimination  of  the  arbitrary  function.  But  the  same  result 
may  also  be  established  in  the  following  manner,  which  has 
tlie  advantage  of  shewing  the  real  nature  of  the  dependence  of 
'\'i  coefficients  P,  Q,  B  upon  the  given  functions  u  and  v. 

Differentiating  the  equation  u  =  <f>{v)  with  respect  to  all  the 
iriables,  we  have 

du  ,    .  du  ,       ,. ,  .  (dv  ,       dii  ,       dt'  j\       ,_, 


'J  ,       du  ,       du  ,        ,  I ,  ,  /dv   ,        do  , 


mil  as  this  equation  is  to  hold  true  independently  of  the  form 
"t  the  function  tf>(v),  and  therefore  of  the  form  of  the  derived 
fuiiction  ^'{u))  we  must  have 


du  ,       du  ■,       du  ,        „~1 
dn  ,       dv  ,     ,  dv   ,        _,  |  ' 


,.  (8), 


lience  we  find 

dx                         di) 

dz 

du  dv      du  dv      da  dv      du  dv 

du  do      du  dv 

dg  dx     dz  dy     dz  dx     dx  dz 

dx  dy     dy  dx 

Introducing  now  the  condition    that  a  ia  the  dependent, 
«  and  y  the  independent  variables,  we  have 

pdx  +  qdy  =  dz. 

To  eliminate  the  differentials,  let  the  terms  of  this  equation 
'■cJividcd  by  the  respectively  equal  members  of  (9),  and  we 


I     ii«C 
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fdu  dv     du  dv\        fdu  dv     du  dv\ 
\dy  dz     dz  dy)  ^     \dz  dx     dx  dzj  ^ 

_  dii  dv     du  dv 

"^  dx  dy     dy  dx 

which  agrees  with  (6). 


(10), 


Now  if  in  the  above  general  form  we  represent  as  before  fte 
coefficient  of  p  by  P,  that  of  qhy  Q,  and  the  second  member 
by  By  we  see  from  (9)  that  ?,  Q,  B  are  proportional  toi;  T 
dy  and  dz,  in  the  system  (8).     But  that  system  is  precifleljr 
the  same  as  we  should  obtain  by  differentiating  the  eqoatiaa 

a  and  b  being  arbitrary  constants.  Hence,  the  partial  difo 
ential  equation  whose  complete  primitive  is  u^=^(v)^  majbe 
formed  by  the  following  simple  rule. 

Rule.  Forming  the  equations  u==a,  v  =  J,  where  a  andi 
are  arbitrary  constants,  differentiate  them^  and  determine  (h 
ratios  of  dx,  dy,  dz  in  the  form 

dx  ^dy  _^dz 

'F'"Q''lR ^^^^• 

Then  will  Pp+  Qq^Bbe  the  differential  equation  required. 

Or,  the  Rule  may  more  briefly  be  stated  thus,  JSliminaU 
dx,  dy,  dz  between  the  three  equations, 

du  =  0,     dv  =  0,     dz  —  pdx^  qdy  =^0 (12). 

It  is  worth  while  to  notice  that  the  partial  differential  equa- 
tion here  presents  itself,  like  many  other  results  of  analysis,  in 
the  form  of  a  determinant, 

Ex.  The  functional  equation  of  surfaces  of  revolution,  the 
axis  passing  through  the  origin,  is 

Ix  +  my  +  w«  =  ^  (a?  +  y'  +  «") ; 

their  partial  differential  equation  is  required. 


AET.  5.]  OF  TUE  FIEST   ORDER. 

!,  proceeding  according  to  the  Rule,  we  have 

idx  +  mdy  +  nds  =  0, 


\ 


slieoce 

dx     _     dy     _     dz 
mz—ny     nx  —  Iz      ly  —  vix ' 
Tlie  partial  differential  equation  therefore 
{mz  -ny)p+[rui-lz)  q  =  ly  - 

5.  We  proceed  in  the  second  place  to  apply  the  above 
R'sulta  to  the  inverse  problem  of  solution. 

From  what  has  been  said  of  the  origin  of  partial  differential 
'-'qoaliona  of  the  form  I\>+  Qq^Jt  it  is  evident  that  their 
solution  will  be  effected  by  the  following  rule. 

^L  BuLE.     Form  the  system  of  ordinary  differential  equations 
^B  dx  _dy  _dz 

■  f—Q-^ 

W' 


•■{13), 


express  their  iniegrah  in  tkejhrms  u  =  a,v  =  h;  then  will 
nation  u=f(v),  where  f  is  a  symhol  of  arbitrary  funi^ion- 
express  the  solution  required. 
For,  setting  out  from  the  assumed  primitive,  u  =  f(v),  we   I 
should,  by  the  application  of  the  previous  and  direct  Rule,  be 
led  to  the  partial  differential  equation  in  question. 

The  difficulty  of  the  process  consisting  therefore  solely  in 
the  integration  of  the  system  of  ordinary  differential  equations 
^IS),  is  referred  to  the  methods  of  the  last  Chapter. 

Given  xp  +  yq  =  nz. 
Here,  the  system  of  ordinary  differential  equations  is 
dx  _  dy  _  dz 
x~  y  ~m' 

\  Ml  the  variables  therein  are  separated.     The  integrals  may 
lobvioiisly  be  espresBed  in  the  forms 
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Hence,  the  required  solution  is 


?-♦©• 


indicating  that  iS  is  a  homogeneous  function  of  x  and  y  of 
the  ml^  degree, 

Ex.  2.    Given  (m«  — iiy)2?+(na?— fe)j  =  ^  — hkc. 

Here  the  system  of  ordinary  differential  equations  is 

dx      _     dy     ^     dz 
mz^ny     nx—lz     ly^  mx  * 

From  these  we  readily  deduce 

Idx  +  mdy  +  ndz  =  0,    a^4-  ydy  +  zdz  =  0, 
the  integrals  of  which  .see 

ix^my  +  m=a,    a?-\-y^-^z*  =  by 
the  final  solution  is  therefore 

lx  +  my  •\'nz  =  if)  {a?  +  j^  +  z^. 

Ex.  3.     Given  {y'x  -  2x')  ^  +  (2y*-  a^y)  ^  -  9  (a:»-  y*)/. 

This  is  the  partial  differential  equation  on  the  solution  ol 
which  would  depend  the  determination  of  the  general  inte- 
grating factor  of  the  equation  {x^y  —  2y*)  dx  +  (y'aj—  2a?*)  dy  =  0. 
Chap.  IV.  Art  3. 

The  system  of  ordinary  differential  equations  is 

dx      _       dy      _         dfi 
j^a?-  2a;* ""  2/-  aj"y  ""  9  (a?' -  y* j  /a W" 

The  first  equation  of  the  system  is 

(a:»y-  2y*)  dx  +  [fx-  2a;*)  dy  =  0, 
and  of  this  the  complete  solution  is 


w^ 
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We  may  alao  deduce  from  {a) 

of  whicli  the  complete  primitive  is 

Hence  the  Bolutlon  of  the  pai-tial  differential  equation  ia 

a»nd  this  agrees  with  the  result  ohtained  by  other  considera- 
tions in  the  Chapter  referred  to. 

We  may  note  that  in  this,  as  in  all  similar  eases,  the  differ- 
ential equation  whose  integrating   factor  is  sought,  presents 

i  t*elf  as  one  of  the  equations  of  the  system  on  whose  solution 

■the  complete  determination  of  the  factor  rests. 

To  complete  the  theory  of  the  linear  partial  differential 
equation  Pp-\-  Qq^—R  it  ought  to  he  shewn  that  the  aolu- 
tiQii  u  =f{v),  or  33  it  may  be  expressed, 

■f(»,«)=o  {«), 

mcludea  every  possible  solution. 

»I«t  v(a!,  y,  3}  =  0,  or  for  simplicity  y  =  0,  represent  any 
pwUcumr  solution.     Differentiating,  we  have 

'■*^d  Bnbatituting  the  values  oi  p  and  q  henee  derived  in  the 
i'lTen  equation 

ax  ay  dz 

Similar  equations  being  obtained  from  the  particular  in- 
**grala  u  =  a,  v  =  b,  we  have,  on  eliminating  P,  Q,  R, 
rfj; fdu  dv _du  dv\      dx (du  dv     du  dv\ 

d* \dy  dz     dz  ~dy)     dy\^dx~dx  dz) 


■        ^ix\dy 


d-^  (du  dv     du  dv\  _ 
dk  \dx  dy     dy  dx)  ~ 
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Now  suppose  the  forma  of  u  and  u  to  be 

«  =  <^(3;,y,  3),         w  =  t(3;,y,8) (16), 

tj)(x,  y,  e)  and  -^(a;,  y,  s)  being  given  functions.  From  tliese 
two  equations  some  two  of  the  quantifies  x,  y,  z  may  be  de- 
termined as  functions  of  tlie  other  and  of  u  and  v.  Suppose 
X  and  y  thus  determined  as  functions  of  z,  u,  and  v;  then  by 

Bubstitution  ^(^i  ?>  2)  becomes  a  function  of  z,  u,  and  v,  and 


')• 


e  may  wn 

= 

X(=^.S'.')- 

»{». 

«,o) 

Hence  we 

iind 

da  dx 

^S 

da:' 

%- 

du  ay 

^t 

dv 

^X  _  ^Xi  '^"^     ^Xi  ^^  1  ^Xi 

dz      du  dz       dv   dz      ds 


SubBtituting  these  in  (15)  and  reducing,  we  liave 


d■)(^^  /du  dv     du  dv\ 
\dx  dif     dy  dxl 


But,  -were  the  second  factor  of  the  first  member  equal  to     0, 
u  would  be  a  definite  function  of  1;  and  z  (Chap.  11.  Art.  l)  0 
the  equations  (16)  couldoot  determine  a:  and  y  as  by  hypothc 


they  do.     We  have  then 


ix,. 


0,  whence  x,  does  not  inrolw 


B.     Thus,  ;^  being  expressible  as  a  function  of  m  and  r,  'tliC 
equation  x  =  0  is  included  in  the  general  form  (14). 

6.  The  above  theory  may  be  obviously  extended  to  parfw 
differential  equations  of  the  first  order  and  degree  involW"" 
any  number  of  variables. 


ee  involTUfa 


iKT.  6.] 
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Let  or,,  x^...x^  represent  the  independent  variables  and  z 
ilie  dependent  variable.  Let  moreover  the  primitive  t'unc- 
Uunal  ecfuation  be  expressed  in  the  form 

«-*(».,,.,.. -O (i«), 

where  u,  «,,  i\.,.v,^  are  known  functions  of  the  variables. 

Differentiating  with  respect  to  all  the  variables,  and  for 
brevity  representing  0  (u,,  t)j...y^,)  hy  ^,  we  have 


du  = 


-dv^ 


But  ^  being  an  arbitrary  function  of  thequantities  d„  f,...r„^j, 
ii  is  evident  that  the  suppositiou   that  the  above   equation  1 
w  generally  true  involves  the  supposition  that  the  system  of  1 
<^UAtiona 

d!i*  =  0,  dv^  =  (l,  Jii,  =  0,...(Zi>,^,  =  0, 

I*  tiue,  a  ayatem  of  which  the  developed  form  is 


i 


Pdx,. 
ax,     ' 


dx„ 


■dx^-i-' 


dx  =  0 


,.(19). 


Now  this  system  may  be  converted  into  an  equivalent  sya- 

fetn  determining  the  ratios  of  the  differentials  rfa;,,  dx^. .  .dx^ ,  dz, 

«»  the  form 

dx      dx.          (£c„     (?3  ,     , 

J\~'P,-'T.~J! '-"'' 

*licre  P^,  P,,,.P,  and  S  are  functions  of  the  variablea  or  are 

■^oiiBlanls, 

Introducing  the  condition  that  x  is  to  be  regarded  aa  a  func- 
tion of  a-j,  Xj,...x„  we  have 


L. 


p^dx^  +p,dx^ ..,  +  p^dx^  =  (&  . ■ 


..(21), 
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where  o.,^j...^„  are  the  several  first  differential  coeffi<nentso( 
z.  And  now  eliminating  the  differentials  dSr^,  dx^^.^dx^^k 
from  (20)  and  (21)  by  division,  we  have 

P^l  +  P^P,'>'+PnPn  =  R (22), 

for  the  partial  differential  equation  sought. 

Conversely,  to  integrate  the  above  equation  it  is  only  necei- 
sary  to  form  and  to  integrate  the  system  (20).  Kepresentin; 
the  integrals  of  that  system  in  the  forms 

the  final  solution  will  be 

w  =  <^(Vi,  v„...0 (23). 

This  solution  may  also  be  put  in  the  form 

*(w,  Vi,  v„...0  =  ^ (24). 

Ja  Jj.  Jm 

Ex.    (y+i5+0^  +  («+i^+0^+(^+y  +  0^  =  a?+y+r. 

Lagrange,  MSmoires  de  VAcadimie  Roy  ale  de  Serltriy  1779, 
p.  152. 

Here  the  auxiliary  system  of  equations  is 

dx      ^       dy      ^       dz  dt 

y-\-z  +  t     z+x  +  t     x+y  +  t"  x  +  y  +  z* 

which  is  reducible  to  the  form 

* 

dt  —  dx ^dt  —  dy  ^dt  —  dz  _^dx  +  dy -\- dz •{- dt 
^-t   "   y  —  t    ""   z-t    "  s{x+y  +  z  +  t)~ ' 

each  term  being  now  an  exact  differential.     The  system  of 
integrals  will  evidently  be 

x  —  t     y—  t     z^t     ^       ^  ' 

Or,  representing  the  function  a;  +  ^  +  2j  +  ^by  S, 


^  dx,     "  "  dx, ' 


.  +  x.. 


OP   THE    FIRST   OEDER. 

,  Whence   the   complete   integral   aymmetrically  exhibited 
"1  be 

*  Is*  (a;  -  i),  S*  (y  -  0,  SS  (e  -  ()]  =  0. 
V  The  solution  of  all  partial  differential  equations  of  the  form 

pliere  X^,  X„...X,  and  Z  are  any  linear  functions  of  the 
iablea  w,,  ar,,..,37„,  z,  may  be  completely  effected. 
For  it  depends  on  the  solution  of  the  system  of  ordinary 
lifferential  equations 

dx,  _^  lix^       _  rfj;„  _  dm 

■wliich  has  been  fully  discussed  in  Chap.  Xiii. 

e  has  integrated  the  still  more  general  equation  which, 
-according  to  the  above  notation,  -vvould  present  itself  in  the 


■"l  T"  T  -l-.  1 ■  ■  ■    +  Jin     ■> 

'rfa>,         'dx,  d-e^ 


'M^'i^' 


'dx 


^^-)=^ 


•>ere  X ,  X^,...X,^„  are  any  linear  functions  of  the  variables, 
-»"«ile,  Tom.  XXV.  p.  171.) 


k 


•linear  equations  of  the  first  order  willi  t.Iiree  variables. 


^BpUai 


7.  Partial  differential  equations  of  the  first  order  with  two 
'leuendent  variables  x,  y,  and  one  dependent  variable  s,  have 
<■  lueir  typical  form 

F[x,y,z,p,q)  =  Q (l). 

Those  which  are  linear  with  respect  to  p  and  q,  we  have 
""littered  aput.    Those  which  are  noa-Uueac  we  proceed  to  | 
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consider.  The  genesis  of  an  equation  of  this  class  from  s  mm' 
plete  primitive  involving  two  arbitrary  constants  has  beei 
illustrated  in  Ex.  2,  Art.  1 ;  and  the  mode  ia  general,  Frett 
a  given  primitive,  involving  x,  y,  a  witli  two  arbitrary  ron- 
slants,  and  from  its  two  derived  equations  of  the  first  orfe 
formed  by  differentiating  with  respect  to  x  and  _y  respective!', 
it  is  possible  to  eliminate  both  the  constants.  The  result  ii» 
partial  differential  equation  of  the  first  order.  Conversely  tiif 
integration  of  such  an  equation  consists  mainly  in  the  discoTOT 
of  its  complete  primitive — not  that  this  ia  its  only  fonn«f 
solution,  but  because  out  of  it  all  other  forma  may  be  de- 
veloped. From  the  complete  primitive  involving  arbitmj 
constants  arise,  Ist,  the  general  primitive  involving  arbitrair 
functions;  2ndly,  the  singular  solution.  The  terminology ffl 
Lagrange  ia  hei-e  adopted.     {Calcul  des  Fonctions,  Le^on  sx) 

To  deduce  the  complete  primitive  of  a  partial  differenli^ 

equation  of  the  form  F{x,  y,  z,  p,  q)  =  0. 

The  existence  of  a  primitive  relation  between  a:,  v,  z  ia 
volvea  the  supposition  that  the  equation 

dz=pdx  +  qd!f (3], 

should  satisfy  the  condition  of  integrability, 


©  = 


[i] (% 

where  f  ^j  represents  the  differential  coefficient  of  p  witii 
respect  to  y  on  the  assumption  that^  is  expressed  as  a  func- 
tion of  X  and  y,  and  i-^-j  the  differential  coefficient  of  g  with 
respect  to  x,  on  a  similar  assumption  as  to  the  expression  of  a. 
Now  regarding  p  for  the  sake  of  greater  generality  as  > 
luuction  of  X,  y,  z,  z  being  at  the  same  time  an  unknown 
function  of  a;  and  y,  we  have 


(dp\  _dp      dp  dz 


dx  dy 


an   unknown   ] 


r 
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n,  suppose  tliat  by  means  of  the  given  differentij,! 
in,  q  may  be  expressed  as  a  function  of  a:,  y,  z,  p.  Ke- 
ig  in  sucb  expression  a  as  a  function  of  a;,  y,  anclj)  as  a 
m  oix,  y,  and  z,  we  have 

/dq\  _dq      dq  dz      dq  /dja     dp  dz\ 
\dxj     dx     dz  dx     dp  \dx     dz  dxj ' 

=  ^4.^0  +  ^  ^+^^p. 
dx     dz"     dp  dx     dp  dz^' 

ititating  these  values  in  (3),  we  have  on  transposition 

dq  dp 
'     dp  dx 


dy^\^    ^dpjdz     dx^^dz ^>' 


k  the  coefficients  —-f,   ?  —p  j  .  and  the  second  member 

tp  -f  being  known  functions  of  x,  y,  z,  p,  since  q  as 

Roined  by  the  given  equation  is  such,  the  above  presents 
Kas  a  linear  partial  differential  equation  of  the  first  order 

E'hich  p  is  the   dependent  and  m,  y,  z  the  independent 
ilea. 

ipplying  therefore  Lagrange's  process,   Art.  G,  we  have 
'' — ^^iliary  aystem 


ioxi 


dx        ,  dz  dp  ,  - 

-T.,'^y 1:'-, — 37, (=) 


j-y 


* 


.this,  it  is  to  be  observed,  is  a  system  of  ordinary  difFeren- 
)Bqaations  between  x,  y,  z,  and  p.  It  may  further  be 
1  that  while  it  has  been  formed  in  order  to  secure  tlio 
jrability  of  the  equation  dz  =pdx  +  qdy,  it  also  includes 
tquation.     For  it  gives 

k  ty  tbe  equation  of  the  first  and  second  members 

— r-dy  =  dx. 

dp   ■^ 

I  S.D.E,  22 
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Accordingly  if  from  the  system  (5)  we  can  deduce  a  valu^ 
ofp  involving  an  arbitrary  constant,  that  value  together  with^ 
the  corresponding  value  of  q  drawn  from  the  given  equatior:: 
will  render  the  equation  dz  =pdx  +  qdi/  integrable.  Effecting 
the  integration  we  shall  obtain  an  equation  between  x,  y, 
and  two  arbitrary  constants  which  will  constitute  a  complete 
primitive. 

We  say  a  and  not  the  complete  primitive,  because  the  sy — 
tem  (5)  may  furnish  more  than  one  value  of  o  involving  ^^ 
arbitrary  constant,  and  so  give  occasion  to  deduce  more  thr^,^ 
one  complete  primitive.  Lagrange  had  indeed  proposed 
employ  the  general  value  oi  p  involving  arbitrary  ftmctio^-^-j 
furnished  by  the  solution  of  the  partial  differential  equat^^ 
(4).  The  sufficiency  of  a  value  involving  only  an  arbitr^^* 
constant  was  remarked  by  Charpit  and  subsequently  recioew 
.nised  by  Lagrange. 

The  practical  rule  for  the  discovery  of  a  complete  primitive 
of  the  equation  F{Xy  y,  z^  i?,  j)  =  0  is  therefore  the  following'. 
Express  q  in  terms  of  x,  y,  z,  p.  Substitute  this  value  in  m 
auxiliary  system  (5),  and  deduce  hy  integration  a  value  (fp 
involving  an  arbitrary  constant.  Substitute  that  value  of  f 
with  the  corresponding  value  of  q  in  the  equation  dz^^pdx+qdg, 
also  included  in  the  auxiliary  system  (5),  and  again  integraie, 

Ex.  1.     Required  a  complete  primitive  of  the  equation 
z=pq. 

Substituting  -  for  q,  the  system  (5)  becomes 
The  equation   dp  =  dy  gives  p  =  y  +  a,  whence  2  =  — 

V 

\ 

Therefore  dz=-(y  +  a)dx-\ dv, 

^    ^^       '  y-Va   ^' 

of  which  the  integral  is 

«  =  (y  +  «)  {x  +  b) 

a  and  b  being  arbitrary  constants.     This  then  is  a  cc 
^^'•iraitive. 
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aother  will  be  found  by  employing  the  equation 


pdz 
2« 

=  dp; 

frating ' 

which,  we  have 

4 

zi 
2  =  7' 

Qce 

dz=^cz 

idx  +  — 
c 

dy. 

gfrating, 

we  find 

2js*  =  ca;  + 

\y+e, 

c 

ing  a  new  arbitrary  constant.    It  will  be  found  on  trial 
both  (6)  and  (7)  satisfy  the  equation  z  =pq^. 


ingular 
'Xpressing  the  complete  primitive  in  the  form 

^=/(«.  y^^^*) W, 

id  h  being  its  arbitrary  constants,  the  partial  differential 
ition  is  itself  obtained  by  eliminating  a  and  h  between  the 
re  equation  and  the  derived  equations 

__df{x,y,a,h)      ^  _  df{x,  y,  a,  I) 
^~  d^  '    ^^  dy 

5  we  may  for  brevity  write, 

P^d^'     ^^dy ^^^• 

'  reasoning  as  in  Chap,  viil.,  the  effect  of  the  elimination 
be  the  same  if  a  ana  &,  instead  of  being  constants,  are 

22—2 
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made  functions  of  x  and  y,  so  determined  as  to  preserve  to  tl^ 
equations  (9)  their  actual  form.  But  a  and  h  being  mac^ 
variable,  we  have 

^     dx     da  dx     db  dx* 

^^dy'^da  dy'^db  dy' 

Hence  the  equations  for  determining  a  and  h  are 

df^da^df  rfJ^^ ,^^. 

da  dx     db  dx       ^    ^' 

d£  da^df  db^^ , 

da  dy     db  dy        * ^    '* 

Now  this  system  may  be  satisfied  in  two  distinct  ways,        ' 
1st  by  assuming 

da""'      rf*-^ ^^^^'       i 

The  values  of  a  and  b  hence  found  lead,  on  substitution  in 
the  complete  primitive,  to  that  solution  which  Lagrange  terms 
singular. 

2ndly,  Supposing  -J-  and  ~  not  to  vanish,  we  have,  on 
elimination  of  them  from  (10),  (11), 

da  db     da  db  ^^  /-„\ 

dx  dy     dy  dx        -'•••' \ 

Now  this  supposes  either,  1st,  that  a  and  b  are  constant,  wWA 
leads  us  bacK  to  the  complete  primitive;  or,  2ndly,  thatitt 
an  arbitrary  function  of  a.  Chap.  II.  Art.  !•  Again,  mulfr 
plying  (10)  by  dx  and  (11)  by  dy,  and  adding,  we  have 

^^4i^=' • (1*)- 
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'!m3  the  syateni  (10),  (11)  ia  now  replaced  by  the  system 

n],  (u). 

Making  then,  in  accordance  wltli  (13),  h  =  <j}{a),  tlieexpres- 
i.on  for  z  in  (S)  Ijecomea 

2-/{x,y,»,,#.(o)l, 

rliile  (U)  becomes 

^nJ  these  together  constitute  what  Lagrange  tenns  the  gene- 
•al  primitive.  To  apply  them  it  ia  only  necessary  to  give  « 
^  alar  form  to  ^(a),  and  then  eliminate  a.  Hence  the  fol- 
E  theorem. 


SbeoREH.     a  complete  primitive  of  a  partial  differential 
Tion  of  the  first  order  being  expressed  in  the  firm 

^=/{^.^,«,6) (15), 

lilt  general  primitive  will  he  obtained  by  eliminating  a  between 
!ht  equations 

►               «=/k,s'.»,*(»)ll 
^_d/{a:,!,,a.4,(_a)\ (16), 

fM  tingular  solution,  hy  eliminating  a  and  b  between  (15)  and 
^h  fquationa 


I 


da  '  db 


..(17). 


ill  be  observed  that  the  process  for  obtaining  the  general 

Irnitive  ia  virtually  equivalent  to  that  by  which  we  should 

the  envelope  of  the  surfaces  defined  by  the  corresponding 

,ilete  primitive,  the  constants  a  and  b  being  treated  as 

ariiihle  parameters  connected  by  aa  arbitrary  relation,  while 

10  tjroce«fl   for  obtaining  the   singular   solution  is  that   by 

hich  wc  should  acck  the  envelope  of  (15),  supposing  a  and 

be  independent  parameters. 


tobe; 
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Thus,  of  the  system  of  solutions  which  consists  of  a  comfiA 
primitive,  a  general  primitive,  and  a  singular  solution,  tk 
complete  primitive  must  be  regarded  as  forming  the  baai 
and  the  system  itself  geometrically  interpreted  includes  tht 
surfaces  represented  by  the  complete  primitive  together  fil 
the  whole  of  their  possible  envelopes. 


Ex.    To  deduce  the  general  primitive  and  singular 

of  the  equation  z  =jpq- 

A  complete  primitive  being 

z:^{y  +  a){x  +  b) (a), 

the  corresponding  general  primitive  will  be  expressed  byte 
system 

z=-{y  +  a){x  +  <l>{a)}  ) 

0  =  aj  +  ^(a)  +  (y  +  a)f  (a)j  ••- ^^'' 

from  which  a  must  be  eliminated  when  the  form  of  ^(aJB 
assigned.    Another  form  of  the  complete  primitive  being 

(cx+^  +  eY 
c 

'= — I — w> 

the  corresponding  form  of  the  general  primitive  will  be 

c 

0  =  a?-4  +  '^'(o) 


(^, 


from  which  c  must  be  eliminated  when  the  form  of  -^  (c)  ii 
assigned. 

To  deduce  the  singular  solution,  we  have  from  (a), 

dz 

^  =  a-  +  6  =  0, 

dz 
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Bcc,   J  =  — a;,   a  =  —  y  whicb,   substituted  in  (a),  gives 
a  Bingulftr   aolution.     The   same  result   is   deducible 
{c). 

In  the  last  example,  two  complete  primitives,  two  cor- 
ading  forms  of  general  primitive,  and  one  common  fonii 
gular  aolution  are  presented.  Two  systems  of  solution 
t,  and  the  question  arises:  Does  eitlier  system  suffiuj 
}    The  answer  is  givea  in  the  following  theorem. 

KOKEU.  All  possible  solutions  of  a  partial  differential 
fpn  o_f  the  first  order,  are  virtually  contained  in  tite  sifstem 
'^ng  of  a  single  complete  primitii^e,  wit/i  the  derived  gene- 
rimitive  and  singular  solution, 

before,  we  shall  represent  the  proposed  differential  erjua- 
ind  its  given  complete  primitive  in  the  forms, 


z=f{^;g,a,i] 

I  sliall  alao  lepieseut  in  the  form, 

'-xC*.  j) 


■  (18), 
..(19). 


.,{30), 


Bolation  of  (18),  of  which  nothing  more  is  known  than 

t  u  a  solution.     We  are  to  shew  that  such  solution  is 

led  in  the    system  of  solutions    of  wliich  tlie  comniun 

tire  (19)  constitutes  the  basis. 

pre  represent  for  brevity  the  values  of  a  in  (19)  and  (20) 

and  X  respectively,  we  shall  have,  since  both  are  sulu- 

lrf{18), 

^^■^t  D- (-). 


fUi 


'  dx '    dyj 
"'  dj:'   dyj 


..(22). 


the  form  of  the  above  equa-tiona  it  appears  that  if 
fr  are  so  determined  as  to  satisfy  two  of  the  conditions, 

•f     ^'   dx     dx'    dy     d^ ^    '' 
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they  will  satisfy  the  third.     For  suppose  they  satisfy  the  fint 
two,  then  the  system  (21),  (22)  may  be  expressed  in  the  fonn 

in  which  the  truth  of  the  third  equation  of  (23)  is  involyed. 

Now,  aa  (19)  satisfies  (18)  whatever  constant  valoes  we 
assign  to  a  and  b,  it  still  will  do  so  if,  after  the  diderentiatiooa 

by  which  ~  and  -4-  are  found,  we  substitute  for  a  and  ft 
■'  ax  ay 

any  functions  of  x  and  y. 

But  a  and  i  can  be  determined  SO  as  to  satisfy  two  con- 
ditions. Hence  tliey  can  be  determined  so  as  to  satisfy  the 
system  (23).  Differentiating  the  equation  /=;t  on  the  hypo- 
ihesis  that  a  and  b  are  functions  so  determined,  we  have 


if  jf  da   if  a 

it  +  da  i,* ih  di' 

dx 

if     if  da     if  ih 
i^* da  iy^db  dy' 

=  1 

..(25). 


Here,  -J- ,  -j-  have  the  same  values  as  in  (23),  being  ob- 
tained by  differentiating  as  if  a  and  6  were  constant.  Hence, 
reducing  by  (23),  we  have 

da  dx      db  dx 
dfia^dlib_^ 
da  dy     db  dy 

But  these  are  the  equations  (10)  (11),  Art,  8,  by  which  the 
system  of  solutions  founded  upon  the  complete  primitive  is 

constructed. 

The  argument  then  is  briefly  this.  If  z  =  x(a',  y)  ia  a 
solution  of  the  given  partial  differential  equation,  it  ia  possible 
to  determine  a  and  b  in  the  given  complete  primitive  so  u 
to  satisfy  the  equations  (23) ;  therefore  bo  &s  to  satisfy  the 
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»|Qations  (25) ;  tlierefore  so  aa  -to  indicate  a  neceesaiy  in-  I 
elusion  of  z  =  y{x,  t/}  in  the  system  whicli  is  founded  npon  | 

^ihe  given  complete  primitive. 
[    CoH.  I.     Hence  the  connexion  of  a  given  solation  with  a 
^ven  complete  primitive  may  be  determined  in  the  foUowin;; 
manner.     Adopting   the   foregoing  notation,   determine   tlie 
values  of  a  and  b  which  satisfy  the  system  (23).     If  those  ' 
values  are  constant,  the  solution  is  a  particular  case  of  the 
complete  primitive ;  if  they  are  variable,  but  ao  that  the  one  I 
ia  a  function  of  the  other,  the  solution  is  a  particular  case  of  I 
the  general  primitive ;  if  tliey  are  variable  and  unconnected  it  f 
is  a  singular  solution. 

Cob.  2.     Hence  also  any  two  systems  of  solutions  founded  I 
tipon  distinct  complete  primitives  are  equivalent.     For  each 
13  virlually  composed  of  all  possible  particular  solutions, 

Ex.     The  equation  z  =pq,  has  for  its  complete  primitive  I 

z  =  (x  +  a)  {^  +  h),  and  for  a  particular  solution  z  =  --——-  . 

\Vhat  is  the  connexion  of  tliia   solution  with  the  complete  I 
primitive? 


We  have  by  (23), 


_  fy  +  g 


Tliese  eqiiationa  are  not  independent,  the  first  being  the 
[Toduct  of  the  last  two.     Any  two  of  them  give 


whence  b  =  —  a.  Thus,  the  values  of  a  and  h  teing  variable, 
'■'it  such  that  i  ia  a  function  of  a,  the  proposed  solution  ia 
:i  particular  case  of  the  general  primitive. 

Some  general  questions,  hut  of  minor  importance,  relatlnff 

to  the  functional  connexion  of  different  forms  of  solution,  will 

I    br.  noticed  in  the  Exerciaea  at  the  end  of  this  Chapter. 
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In  quitting  this  part  of  the  subject,  we  may  observe  that 
there  are  two  modes  in  which  the  questions  it  involves  may 
be  considered.  The  first  consists  in  shewing  that  the  gain 
of  generality,  which  in  Charpit's  process  accrues  in  the  trans- 
ition from  the  complete  to  the  general  primitive,  is  equal  to 
that  which  Lagrange's  original  but  far  more  difficult  process 
secures  by  the  employment  of  the  general  value  of  p  drawn 
from  (4),  instead  of  a  particular  value  drawn  from  its  auxiliary 
system.  The  proof  of  this  equivalence,  as  developed  with 
more  or  less  of  completeness,  by  Lagrange  and  Poisson 
{Lacroix,  Tom.  ii.  p.  564,  III.  p.  705),  and  recently  by  Prof. 
De  Morgan  {Cambridge  Journal,  Vol.  VII.  p.  28),  is,  from  its 
complexity,  unsuitable  to  an  elementary  work.  The  other 
mode  is  that  developed  in  the  foregoing  sections. 


Derivation  of  the  singular  solution  from  the  differential 
equation, 

10.  The  complete  primitive  expresses  z  in  terms  of  Xy  y, 
a,  b.  The  differential  equation  expresses  z  in  terms  of  a?,  y, 
Py  q.  Either  is  convertible  into  the  other  by  means  of  the 
two  equations  derived  from  the  complete  primitive  by  differ- 
entiating with  respect  to  x  and  y  respectively.  Hence  it  is  not 
diflScult  to  establish  the  two  following  equations, 


dz 
dp 

dz 

dz    d^z  _^dz    d^z 

da  dbdy     db  dady 

d^z     d^z        d^z      d^z 

dadx  dbdy     dady  dbdx 

dz     d^z       dz    d^z 
da  dbdx     db  dadx 

d^- 

d^z     d'z 

d'z     d'z 

dadx  dbdy     dady  dbdx 


r 


(26), 


in  the  first  members  of  which  z  is  supposed  to  be  expressed 
in  terms  of  a?,  y,  p,  q  by  means  of  the  differential  equation,  iry^ 
the  second  members,  m  terms  of  a?,  y,  a,  b  by  means  of  t^^ 
complete  primitive.  ^ 


.11.] 
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3i7 


Now  tte  singular  aolution  ia  deduced  from  tiie  complete 
^imitive  by  means  of  the  equations 

'''.'''.     pj). 


da 


dh^ 


nd  it  13  evident  from  the  form  of  (26),  that  this  will  generally; 
involve  the  conditions 


■  (28). 


f  =0,     f.O 

dp  dq 

Such  then  will  generally  be  the  conditions  for  determining  ] 
the  singular  solution  from  the  differential  equation. 

Tlie  conditions  (28)  will  not  present  themselves,  should  the 
denominator  of  the  right-hand  members  of  (26)  vanish  identi- 
cally. But  it  may  be  shewn  that  in  this  case  the  conditions 
(27)  do  not  lead  to  a  singular  solution.  And  analogy  renders 
it  probable  that  whenever  the  conditions  (28)  are  satisfied  the 
result,  if  it  be  a  solution  at  all,  will  be  a  singular  solution,  | 
The  complete  investigation  of  this  point,  however,  would  in- 
volve inr^uiiiea  similar  to  those  of  Chapter  Vlli. 

The  Kule  indicated  is  then  to  eliminate  p  and  q  from  the  •] 
differential  eq^uation  hy  Tneans  of  the  equations  (28)  thence  de-  \ 
rived. 


applications  are  intended  to  ] 


11.    The  following 
illustrate  the  precedh 

Ex.  I.  Kequired  to  determine  the  general  equation  of  the 
family  of  surfaces  in  which  the  length  of  that  portion  of  tlie 
normal  which  is  intercepted  between  the  surface  and  the  plane 
X,  y,  is  constant  and  equal  to  unity. 

As  the  length  of  the  intercept  above  described  in  any  sur- 

Ifaee  is  z  (1  +^'  +  q')  ■>  we  liave  to  solve  the  equatiou 
^■(l+/  +  !")-l («)• 
Hence  q  =  [z^- 1  — i*")*,  and  the  auxUiaiy  system  (5).  i\.rt.  7, 
fceomes,  on  substitution  and  division  by  {z^—  1  —p'), 
dx  _          di/          _  _  ds_ 


=  -^^ (&). 
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From  the  last  two  members  we  have  on  Integration 

c  (1  -  z*)i 

p — i — • 

Substituting  this,  with  the  corresponding  value  of  j  derived 
from  (a),  in  the  equation  dz  ^pdx-^-qdy  we  have 

integrating  which  in  the  usual  way,  we  find 

(1  ^  z*)*  =  -  ca;  -  (1  -  c»)*y  -  c', 
or,  changing  the  signs  of  c  and  c', 

(l-a')*  =  caj-(l-cO*y  +  c' (c), 

which  is  a  complete  primitive.  The  corresponding  form  of  the 
general  primitive  will  be 

0  =  a;+c(l-c')-V  +  f  (c)) 

from  which  c  must  be  eliminated. 

But  another  system  of  solutions  exists ;  for  from  the  first, 
third,  and  fourth  members  of  (J>)  we  may  deduce 

pdz  +  zdp  +daj  =  0, 

whence  pz-\-x  =  a,  from  which,  and  from  the  given  equation 
determining  i?  and  j,  we  have  to  integrate 

z  z  ^ 

The  result  Is 

(aJ-a)»+(y-J)«+is.»=l (e), 

a  complete  primitive.   The  corresponding  general  primitive  is 

a._a  +  {y--f(a)}f' (a)=0) ^^  >^ 
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To  dedoce  the  singular  Bolution  from  the  differential  equa- 
tion (a)  we  haye 

|  =  -;.(l+/  +  S')-l-0,     j|  =  -?(l+i.'  +  5T'-0, 

wlience  j)  =  0,  2  =  0;  substituting  which  in  (a)  we  find 


The  above  example  illustrates  the  importance  of  obtaining, 
if  possible,  a  choice  of  forma  of  the  complete  primitives.  The 
second,  of  those  above  obtained,  leads  to  the  more  interpret- 
able  resalta.  It  represents  a  spliere  whose  radius  is  unity  and 
whose  centre  is  in  the  plane  x,  y,  while  the  derived  general 
primitive  represents  the  tubular    surface  generated  by  that 

?»here  moving  but  not  ceasing  to   obey  the  same  conditions, 
he  singular  solution  represents  the  two  planes  between  which 
the  motion  would  be  confined.     All  these  surfaces  evidently  i 
satisfy  the  conditions  of  the  problem.  | 

Ex.  2.  Required  to  determine  a  system  of  surfaces  such 
that  the  area  of  any  portion  shall  be  in  a  constant  ratio 
(w* ;  I)  to  the  area  of  its  projection  on  the  plane  xij. 

The  differential  equation  is  evidently 

l+//+2'  =  wi', 

and  it  will  readily  be  found  that  it  has  only  one  complete 
primitive,  viz, 

2  =  aa;  +  v'{'Js'  —  a'  —  1)  j  +  5. 

Eic  general  primitive  is 
a  =  aa:  +  V'('»'  -  o'  - 1)  y  +  ^  (a). 
! 
1 


V('«'-«"-J)* 


i'(a); 


•"d  this  represents  various  systems  of  cones  and  other  develop- 
■W«  »iirf»ce8. 


^ 

e  draws  ' 
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Similar  Imt  more  infereating  applications   may  be  c 
from  tlie  problem  of  the  determination  of  equally  attracting 
surfaces. 

12.  Attention  lias  already  been  directecl  to  the  different 
forms  in  which  the  solution  of  a  non-linear  equation  may 
Bometimes  be  presented.  It  may  be  added  that  linear  equa- 
tions admit  generally  of  a  duplex  form  of  solution.  The  ordi- 
nary method  gives  directly  tlie  equation  of  the  system  of 
surfaces  which  they  represent;  Charpit'a  method  leads  to  a 
form  of  solution  which  exhibits  rather  the  mode  of  tlidr 
genesis. 

Ex.     Lagrange's  method  presents  the  solution  of  the 
tion 

[mz  -  luj)  p  +  {nx  -h)q  =  Ii/-mx.. 

in  the  form 

Ix  +  my  +  7iz  =  ^  (a?4-y*  +  z')  


i 


the  known  equation  of  surfaces  of  revolution  whose  axes  pass 
through  the  origin  of  co-ordinatea. 

Charpit's  method  presents  as  the  complete  primitive  of  (a) 

(x-dr+(_,-cmy+{z-cnr=^ (c), 

c  and  r  being  arbitrary  constants.  This  is  the  equation  of 
the  generating  sphere.  Tlie  general  primitive  represents  its 
system  of  possible  envelopes. 

These  solutions  are  manifestly  equivalent. 


Sijmmetrical  and  more  general  solatwn  of  partial  differential 
equations  oftkejirst  order. 

13.  The  method  of  Charpit  labours  under  two  defects, 
1st,  It  supposes  that  from  the  given  equation  q  can  be  es-^ 
pressed  as-a  function  of  x,  y,  z,p;  2ndly,  It  throws  little  ligi^ 
nf  analogy  on  the  solution  of  equations  involving  more  tlisK^ 
two  independent  variables — a  subject  of  fundamental  import- 
ance in  connexion  with  the  liighest  class  of  researches  (>-»i 
Theoretical  Dynamics.     We  propose  to  supply  these  defects- 


defect*—   I 
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It  will  liave  been  noted  that  Ciiariiit's  loetliod  consists  ia 
deterniiningy  and  q  as  functions  of  3%y,  z,  which  render  the 
l^quation  dz  =pdx  +  qdy  integrable.  This  determination  pre- 
Bupposea  the  existence  of  two  algehraic  equations  between 
X,  y,  z,p,  q;  viz.  1st,  the  equation  given,  2ndly,  an  equation 
obtained  by  integration  and  involving  an  arbitrary  constant. 

tit  lis  represent  these  equations  by 


-^(a:.  V,  a,  p,  ?)  =  0-    *  {x,  y,  z,  I>,  q)  = 


.  (29), 


ispectively.   And  let  us  now  endeavoui-  to  obtain  in  a  general 
manner  the  relation  between  the  functions  i^and  ^, 

Simply  differentiating  with  respect  to  x,  y,  s,  p,  q,  and  re- 
..      dF ,      „    d^ ,      ^,     dF ,      ^    d^  ,      „    „ 
presentmg  ^  by  X,   ^  by  X  ,    ^^-  by  P,     ^-  by  F,  &c. 

we  have  Xdx  +  Ydy  +  Zdz  +  Pdp  +  Qdq  =  0, 

X'dx  +  Tdy  +  Z'dz  +  Fdp  +  Qdq  =  0  ; 

or,  substituting  ^(7.c  +  qdy  for  dz,  ' 

{X+pZ)dx+{Y+qZ)dy  +  Pdp-vQ 

(X'  ^pZ')  dx-^{Y'-\- qZ-)  dy  +  Fdp  +  Q 


.  (30), 
,.(31). 


dp  =  rdx  +  s3y  1 
dq  =  sdx  +  idij  J 


But,  representing  for  brevity  -    , 

Iiespectively,  we  have 


dxdy         (fy 


■  (S2)- 


Sabatituting  these  values  in  (31)  we  have 

(.r'  +  ;)Z'+j-P'  +  a(2'}dj;  +  (r'  +  g^'  +  sP'+f(?Vj'  =  0, 

'*ich,  since  dji  and  dy  are  independent,  can  only  be  satiatied  1 
•eparately  equating  to  0  their  coefficients.  "These  furnish  f 
"1  the  two  equations 


{X^^.pZ^)  =  rP■^sQ'\ 
{Y'^qZ-)=sP'^tq\ 


.  (33). 
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Now  these  equations  are  of  the  same  form  as  (32).  They 
establish  the  same  relations  between  the  functions 

-(Z'+i>^').  -{T^gZ\  P,  Q (34), 

as  (32)  does  between  the  differentials  dp,  dq^,  do?,  dy. 

It  follows  that  if  we  give  to  dx  and  dy^  which  are  arbitrary, 
the  ratio  of  the  last  two  of  the  functions  (34)  then  will  dp  and 
dq  have  the  ratio  of  the  first  two,  so  that  the  following  will  be 
a  consistent  scheme  of  relations,  viz.  . 

dx_d^_  dp        _  dq  .    . 

P' ""  (7  ■"  "  X'+pZ'  ~      r'  +  jZ' ^    ^' 

Now  dividing  the  successive  terms  of  (30)  by  the  successive 
members  of  (35)  we  have 

(x+^z)  p'  +  ( r+  gZ)  (7  -  ^  (^'  +i?^') 

-(2(r'  +  2Z')  =  0 (36). 

This  is  the  relation  sought.  It  might  be  obtained  by  direct 
elimination  by  multiplying  the  equations  of  (33)  by  P  and  Q 
respectively,  and  the  corresponding  equations  derived  from  (30) 
by  P'  and  Q'  respectively,  and  subtracting  the  sum  of  the 
former  from  the  sum  of  the  latter. 

It  is  obvious  too,  and  the  remark  is  important,  that  we 
might  pass  directly  from  (30)  to  (36)  by  substituting  for  dx, 
dy,  dp,  dq,  the  functions  of  (34),  and  that  this  substitution 
is  justified  by  the  identity  of  relations  established  in  (32) 
and  (33). 

If  in  (36)  we  substitute  for  X,  Y",  &c.  their  values,  and 
transpose  the  second  and  third  terms,  we  have 

rdF  .      dF\  d^     (d<^ 
\dx 


^^-'^P  dz)  dp     Xdx'^P  dz)  dp'^Kdy  '^^dzj  dq 


-( 


d^        d^\  dF    ^  ,„„. 


Such  is  the  relation  which  connects  the  functions  F  and 
When  F is  given  it  assumes  the  form  of  a  linear  partial  diffe— ^i 
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ential  equation  of  tlie  firat  order  for  deterraining  "I*.  If  from 
its  auxiliary  system  we  can  deduce  any  integral  involving  an 
arbitrary  constant,  and  such  that  in  conjunction  with  the 
given  equation  it  enables  ua  to  determine^  and  q  as  functions 
of  X,  _y,  s,  the  aabseqnent  integration  of  dz  =p<h:  +  qdy  will 
Icati  to  a  form  of  the  complete  prinnitive. 

14.  Analogy  now  points  out  the  method  to  be  pursued 
for  the  solution  of  equations  involving  more  than  two  inde- 
jiendent  variables. 

Pnop.  To  deduce  the  complete  primitive  of  the  partial 
differential  equation 

F{x^,  x,...x„z,2\,j>i.:p^)  =0  (38), 

,  de  dz 

where  ft-S;.-?.-S.- 

In  the  first  place  we  must  seek  to  determine  values  of 
p„  »,,  ...p«  in  terms  of  the  primitive  variables  x,,  x^...x^,  z, 
Kuch  as  will  render  integrable  the  equation 

dz=p,dx^+p^dx^  ...+p,dx^ (39). 

Suppose  one  of  the  equations  requisite  in  conjunction  with 
(38)  for  this  determination  to  be 

4>  (a;,,  »,,  .-.x^,  s,  pi,^^,  •■■pj  =a, (■iO)- 

H^ten  representing  the  first  members  of  (38)  and  (40)  by  their 
Wactaristics  F  and  4>,  differentiating,  and  substituting  for 
■  its  value  given  in  (39),  we  have  results  which  may  be  thus 
expreased, 

^•{(£^''S')'^+f*}-' («). 

^.{(S-^'f)^-3>}=° ''^'' 

'■  %i  represents  summation  from  i=  1  to  t  =  n, 

,     .  dz  , 

•  flmcepi=  -j-  ,  we  have 

■"».u.E.  23 
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api=  y—i—dx,  +  ^ — J — aa?,...+-7 — 3— oa?- (43). 

^      dXidx^     ^     dxi  dx^     '  dXi  dx^ 

Substituting  this  value  in  (42),  we  shall  be  permitted,  in  con- 
sequence of  the  independence  of  the  differentials  dx^^  dx^,...dx^, 
to  equate  their  respective  coefficients  to  0. 

It  is  easy  to  see  that  the  coefficient  of  dx^  will  be 

d^         d^     ^  d^     d'z 


dxr      ^^  dz         *  dpi  dx^dxr  " 

Equating  this  to  0,  we  have,  on  transposition, 

_  /^  ^\  ^  ^     d^z    d^ 

\dXf     ^^  dz)        *  dxidxr  dpi ' 

Hence,  changing  i  into  r  and  r  into  t, 

_(d^,       d^\_^     d\    d^  ,    . 

\dxj^'   dzj'^^'dx.dx.dpr  ^     '' 

Now  comparing  this  with  (43),  and  observing  that 

d^z    ^    d\ 
dxidXf     dXfdXi ' 

we  see  that  the  systems  of  differentials  represented  by  dfi 
and  dXr  respectively  are  connected  by  the  same  relations  as 
the  systems  of  functions  represented  by 

fd<S>  .       d^\       ,  c?<3>  ,.     , 

-  te +^*  ^j  ^'^^  dj,  ^^^^'^^^j- 


Hence,  by  the  reasoning  of  the  previous  example,  it  is  per- 
mitted to  substitute  in  (41),  for  the  differentials,  the  correspond 

'd^  .       d^\  ^      -,  ,  c?<3E> 

dp, 

We  thus  find 


ing  functions,  viz.  —  i-j — f-  pi  -j-j  for  dpi]  and  ^—  for  &<• 


^{fdF  ^      dF\d^     dF/d^  d^\]      ^ 


I 
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,  the  summatioQ  extending  from  i  =  l  to  «"  =  «.  Thia  is  the 
■"•relfttion  sought,  and  it  is  seen  to  be  symmetrical  with  respect 
to  i^aud  O.  Wiien  F  is  given,  it  becomea  a  linear  partial 
HdifFerential  equation  for  determining  'J>,  From  its  auxiliary 
l^system  of  ordinaty  differential  equations  it  suffices  to  obtain 
-  I  integrals, 


..(-IG), 


Bflcli  aa,  in  conjuDCtion  with  the  given  equation,  will  enable 
us  to  determine^,,  p,,  ...p„  in  terras  of  the  original  variables; 
then  integi'atiug  (39),  we  shall  obtain  the  complete  primitive 
iu  the  form 


/(»„ 


'.)  = 


..(47). 


All  other  forms  of  solution  are  hence  deducible  by  regarding 
«,,  "j, ...  fl,  as  parameters  vaiying,  independently  or  m  sub- 
jection to  connecting  relations,  but  so  as  to  leave  unaft'ected 
the/jrasa  ofi'ii  ?*,,•■■?■■ 

.  It  is  proper  to  observe  that  the  given  equation  F=  0  is 
itself  included  among  the  particular  integrals  of  (45).  In  fact 
F  is  one  of  the  forma  of  4*  which  make  "JJ  =  a  a  solution,  as 
will  be  found  on  trial.  The  given  equation  is  therefore  a 
particular  integral.  And  therefore  then—  1  integi-als  of  the 
system  (46)  must  be  independent  of  it  in  order  to  render  the 
\  determination  of^,,^,,  ...p^' 

w 


(The  equation  (45)  may  be  expressed  as  follows 
"'ydxidpi     dpidxj      ds     ^"^  dpi      dz         dpt 


=  0, 


And  under  this  elegant  form,  obtained  however  by  n  morri 
I  complex  analysis,  the  solution  is  presented  by  Brioschi  {Tor- 
I  tolini,  Tom.  Vt.  p.  426,  Intorno  ad  una  proprield,  delle  eyua- 

■  xioni  alle  derivate  parztali  del  prima  ordme). 

T!ie  problem  of  the  integration  of  partial  differential  equii- 
tiona  ot  the  first  order,  iiTeapec lively  of  the  number  of  the 
variables,  appears  to  have  been  first  solved  by  Pfaff,  but  the 

23—2 
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most  complete  diacuasion  of  it  will  be  found  in  a  memoir  by 
Cauchy  (Exeraices  d' Analyse,  Tom.  H.  p.  238.  Sur  Vintiffra- 
tion  des  Equations  aux  dirivees  narliellea  du  premier  ordre),  in 
which  the  determination  of  the  arbitrary  functions  of  the 
general  primitive  so  as  to  satisfy  given  initial  conditiouB  \a 
fully  considered.  The  connexion  of  the  subject  with  Tbeo- 
retical  Dynamics  was  first  establialied  by  the  reaearclies  of 
Sir  W.  Hamilton  and  Jacobi.  The  truth,  illustrated  above, 
that  the  solution  of  a  partial  differential  equation  of  the  first 
order  is  reducible  to  that  of  a  system  of  ordinary  differential 
equations,  and  the  truth  that  the  solutions  of  certain  systems 
of  differential  equations  (including  that  of  dynamics)  may  be 
reduced  to  the  discovery  of  a  single  function  defined  by  a 
parlial  differential  equation,  are  correlative.  The  researches 
above  referred  to,  together  with  those  of  Liouville,  Bertrand, 
and  Bour,  founded  partly  upon  their  results  and  partly  npon 
the  allied  discoveries  of  Lagrange  and  Poiason  concerning  tlic 
variation  of  the  arbitrary  constants  in  dynamical  problems, 
contain  the  most  impoi-taat  of  recent  additions  to  ourapeca- 
lative  knowledge  of  Differential  Equations.  For  this  reason 
we  have  dwelt  upon  their  history.  Fuller  information  will  he 
found  in  Mr  Cayley's  excellent  Report  on  the  recent  Pro- 
gress of  Theoretical  Dynamics.  {Report  of  British  Associa- 
tion, 1857.) 

[In  an  Appendix  to  the  first  edition  Professor  Boole  pre- 
sented Art.  14  in  the  following  form.] 

Art.  14.     The  most  im  portant  form  of  the  problem  of  tliis  ■ 
Article  ia  the  following,  and  the  reader  is  requested  to  subsli-  i 
tute  it  for  the  one  in  the  text,  sufficient  account  not  being  thcK 
taken  of  the  conditions  among  the  constanta. 

Required  a  value  of  z  aa  a  function  of  a;,,  :»,,...  a:,  wLich  J 
shall  satisfy  the  partial  differential  equation 

F[x^,  a;,,  ...x„,  :^,p„p,,  ...p^)  =  0 (1), 

and  shall,  when  a;„=0,  assume  agiven  form, 


^li 
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[ 

^^Kepresenting  the  Eccond   membi 
^^B^,,  &c,,  we  shall  have,  when  ^„- 

n!r    in 


of  (2)    liy  if>,   and 


.   P,=  4',^ 


hr,  in  seeking  the  fomi3  which 


..(3), 


:  0  in  the  general  value  of 


vhen 


■'"■.=  0,  we  are  pei-mitted  to  make  a 
:  before  differentiating. 

Now  the  auxiliary  aystem  of  the  linear  equation,  (45)  in  the 
lest,  yields  2n  integrals  connecting  a;,,  ...a;,,  z,  »„  ...^„ 
Tilh  in  arbitrary  constants.  But  since  one  of  the  integrals 
■  F=e.,  and  since  to  make  this  agree  with  (l)  we  must 
;;.LV-e  c  =  0,  the  2n  integrals  will  effectively  contain  2n  — 1 
■jrbitrary  constants.  This  however  being  the  number  of 
the  variables  contained  in  (2),  {3),  namely  of  the  variables 
'n"-a'..i.  ^1  P,<  ■■■Pa^it  we  may  express,  and  so  replace, 
these  arbitrary  constants  by  initial  values  of  the  above  vari- 
ablea  corresponding  to  x^=  0, 

Let  f,,..-f».ii  ?!  '""if-'Ta.,  be  the  new  constants  in  question; 
ilien,  snbstitutmg  these  for  the  variables  whose  initial  values 
ilifty  represent  in  the  n  equations  (2),  (3),  we  obtain  n  condi- 
tions connecting  the  above  constants. 

Thus  we  have  finally  3w  equations,  consisting  of  2n  inte- 
kls  with  n  equations  of  condition  connecting  the  2re— I 
ilaats  which  those  integrals  contain.  From  these  3n 
itions  we  can  eliminate  the  above  2n  —  l  constants  toge- 
with  the  n  quantities  p^,  p^,...p„.  Tlie  result  will  be  a 
relation  between  «,  x„  i^,...  ar,,  which  will  be  the  aolu- 

BOUgbt. 

.,Wwe  regard  the  function  0(a!,,  ic,,...  3r„.,)  as  arbitraiy,  the 
« solution  will  constitute  a  general  primitive;  but  it"  we 
!  to  it  a  particular  form  involving  n  arbitrary  constants, 
shall  obtain  a  complete  primitive.     (Cauchy,  Exercices, 

hi  11.  p.  238.) 
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EXERCISES. 

1.     How  are  equations,  in  which  all  the  differential  co 
cients  have  reference  to  only  one  of  the  variables,  solved? 

2.  i=    y 


3. 


dz  ^     y 
dx     x-V  z' 


4.  The  partial  differential  equation  of  the  first  order  wli 
results  from  a  primitive  of  the  form  u=f{v),  where  w  an 
are  determinate  functions  of  x,  y,  z,  is  necessarily  line 
Prove  this. 

G.     »  +  J  =  -  . 

7.  9/p  +  xq  =  z, 

8.  x^p  —  xyq  +^*  =  0. 

9.  Integrate  the  equation  of  conical  surfaces 

{a-x)p-\-  (Jb-y)  q=c-z. 

10.  xzp  +  yzq  =  xy. 

11.  {y'+z^-  x^)jp  -  2xyq  +  2xz  =  0. 

12.  Required  the  equation  of  the  surface  which  cuts 
right  angles  all  the  spheres  which  pass  through  the  origin 
coordinates  and  have  their  centres  in  the  axis  of  x. 

It  will  be  found  that  this  leads  to  the  partial  differential  equation  of  the 
problem. 

13.  z  —xp—yq^a  {x^  +  y^  +  z^)K 
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14.  Find  the  equation  of  the  surface  which  cuts  at  right 
angles  the  system  of  ellipsoids  represented  by  the  equation 

W'here  D  is  the  variable  parameter.  Lacroix^  Tom.  ii.  p.  678. 

15.  Find  the  equation  of  a  surface  which  belongs  at  once 
to  surfaces  of  revolution  defined  by  the  equation  py  —  qx=^  0, 
and  to  conical  surfaces  defined  by  the  equation  ^a;  +  jy  =  ^. 

In  problems  like  the  above  we  must  regard  the  equations  as  simultaneous, 
determine  p  and  q  as  functions  of  x,  y,  z,  and  substitute  their  values  in  the 
equation  dz—'pdx-\-qdyf  which  wiU  become  int^rable  by  a  single  equation  if 
the  problem  is  a  possible  one,  but  not  otherwbe. 

17.  Explain  the  distinction  between  a  complete  primitive 
and  a  general  primitive  of  a  partial  difierential  equation  of 
the  first  order. 

18.  Find  the  complete  and  the  general  primitive  of 

z  ==j>x  +  qy  •\-j)q. 

19.  Deduce  a  singular  solution  of  the  above. 

20.  i?j=l. 

21.  q  =  xp+p\ 

22.  Shew  from  the  form  of  its  integral  that  q^^fip) 
belongs  only  to  developable  surfaces. 

23.  Deduce  two  complete  primitives  of 

^q  =px  +  qy. 

24.  Deduce  two  complete  primitives  of 


360  PXERGISES.  [CH.  XIT. 

25.  Given  two  general  primitives  of  a  partial  differential 
equation  of  the  first  order,  in  the  forms, 

1st.    z^F[x,y,a,<f>ia)},    o  =  ^^>^^ilM, 

shew  that  the  dependence  of  the  functions  yfr{c)  and  ^(a), 
when  the  two  primitives  lead  to  the  same  particular  integral, 
may  be  determined  by  the  following  rule.  Eliminate  x  andy 
from  any  four  independent  equations  of  the  system 

F=^     ^=—       ^=^       ^=0     —  =  0 
"     ^     dx      dx^      dy      dy  ^      da        ^     dc 

The  two  resulting  equations  will  involve  the  relation  required, 
and  when  the  form  of  <f>  (a)  is  given,  the  elimination  of  a  from 
both  will  give  a  differential  equation  for  determining  the  form 
o{ylr{c). 

26.  The  equation  z  =j>q  has  two  general  primitives, 
1st.     2?  =  (y  +  a){aj+^(a)},     0=  —  [{y +  a}  {a?  +  ^(a))], 

2nd.    4:Z=:[cx  +  ^+ir{c)]\      0  =  ^  {caj  +  |  + i/r(c))«; 

shew  hence  that  the  relation  between  <f>{a)  and  'slr{c)  is  ex- 
pressed by  the  equations 

<^'(a)  +  \  =  0,     ci|r(c)-c'^'(c)=2a. 


,  CHAPTER  XV. 

1         PARTIAL  DIFFERENTIAL  EQUATIONS  OF  THE  SECOND  OUDEB. 

^        1.     The  general  form  of  a  partial  differential  equation  of 

\     the  Becond  order  is 

i  F{x,y,g,p,q,T,s,t)  =  (i (I), 

,  _dz         _dz         _ rf'z         _    d'z  ^ d'z 

"      dx'    "      dff'  dx' '  dxdi)'  d;/' ' 

It  i3  only  in  particular  cases  that  the  equation  admits  of  in- 
!     tegration,  and  the  moat  important  is  that  in  which  the  differ- 
ential coefficients  of  the  second  order  present  themselves  only 
in  the  first  degree ;  the  equation  thus  assuming  the  form 

Rr+Ss+Tt=V. (9), 

I     in  which  R,  S,  T  and  V  are  functions  of  x,  y,  z,  p  and  q. 

This  equation  we  propose  to  consider.   The  moat  usual  methml 
I     of  solution,  due  to  Monge,  consists  in  a  certain  procedure  for 

discovering  eitiier  one  or  two  first  integrals  of  the  form 

«-/(<■■) (3), 

u  and  V  teing  determinate  functions  of  x,  y,  z,  p,  q,  and  /  an. 
arbitrary  functional  symbol.  From  these  first  integrals,  singly 
or  in  combination,  the  second  integral  involving  two  arbitrary 
functions  is  obtained  by  a  subsequent  integration. 

An  important  remark  must  here  be  made.  Monge's  method 
involves  the  assumption  that  the  equation  (2)  admits  of  a  first 
integral  of  the  form  (3).  Now  this  is  not  always  the  case.  ' 
There  exist  primitive  equations,  involving  two  arbitrary  func- 
tions, from  which  by  proceeding  to  a.  second  differentiation 
both  functions  may  oi  eliminated  and  an  equation  of  the  form 
(2)  obtained,  but  from  which  it  is   impossible   to  eWminata 
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one  function  only  so  as  to  lead  to  an  intermediate  equation  of 
the  form  (3).  Especially  this  happens  if  the  primitive  involfe 
an  arbitrary  function  and  its  derived  function  together.  Thus 
the  primitive 

^  =  ^(y  +  ar)+i/r(y-a?)-a;{^'(y  +  a:)-r'^'(y-ja;)}...(4), 

leads  to  the  partial  differential  equation  of  the  second  order 

r-'=| .'. «' 

but  not  through  an  intermediate  equation  of  the  form  (3). 

It  is  necessary  therefore  not  only  to  explain  Mongers  methol, 
but  also  to  give  some  account  of  methods  to  be  adopted  whea 
it  fails. 

2.  It  is  not  only  not  true  that  the  equation  (2)  has  neces- 
sarily a  first  integral  of  the  form  (3),  but  neither  is  the  convene 
proposition  true.  We  propose  therefore,  Ist,  to  inquire  under 
what  conditions  an  equation  of  the  first  order  of  the  form  (3) 
does  lead  to  an  equation  of  the  second  order  of  the  form  (2); 
2ndly,  to  establish  upon  the  results  of  this  direct  inquiry  the 
inverse  method  of  solution.  And  this  procedure,  though  some- 
what longer  than  that  usually  followed,  is  more  simple,  because 
exact  and  thorough. 

Prop.  1.  A  partial  differential  equation  of  the  first  order 
of  the  form  u=f{v)  can  only  lead  to  a  partial  differential 
equation  of  the  second  order  of  the  form 

Iir  +  Ss  +  Tt=^V. (6), 

when  u  and  v  are  so  related  as  to  satisfy  identically  the  con- 
dition 

du  dv     du  dv  ^ 

dp  dq     dq  dp        ^  '* 

For,  differentiating  the  equation  u  =/(v)  with  respect  to  x, 
and  observing  that  -T-=p,    ;/   =  ^>     ^  =  ^>  we  have 
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</m  .     du  ^     du       du       >., ,  .  fdv   .      dv  ,     dv  ^     dv\ 

Jn  like  manner  differentiating  u=f{v)  with  respect  to  y, 
i  have 

<Zm  .     du  ^     du  ,  ^du     J,,,  .  fdv  .     dv  .     c?y  .  ^t?y\ 

Eliminating/'  (t?)  there  results 

(du         du        du       du\  (dv        dv       dv        dv\ 
\dx     ^dz         dp        dq)\dy      ^  dz        dp        dqj 

^dv^        A;        ^        dv\(du        ^       ^^  X  /  ^^"^ — o     (R) 
^dx     ^ dz         dp        dq)\dy      ^ dz        dp        dqj~   '"^ 

On  reduction  it  will  be  found  that  the  only  terms  involving 
**»  «,  and  ^  in  a  degree  higher  than  the  first  will  be  those  which 
^crntain  rt  and  «^     The  equation  will  in  fact  assume  the  form 

I{r  +  S8+  Tt+  U{rt-8')=V (9), 

*»>  which  Z7=-T-  1 7-  -T--     The  forms  of  the  other  co- 

ap  aq     aq  dp 

^flBcients  it  is  unnecessary  to  examine. 

Now  this  equation  assumes  the  form  (6)  when  the  condition 
C"^)  is  satisfied — and  then  only. 

3.  The  proposition  might  also  be  proved  in  the  following 
inanner.  Since  u  =f(v)  we  have  du  =/'  (v)  dv,  an  equation 
^liich,  since  f{v)  is  arbitrary,  involves  the  two  equations 
du  =  0,  dv  =  0.     Hence 


du  T       du  y       du  J       du  J       du  y 
.^dx  +  ^dy  +  ^dz+-^-dj>  +  ^^d3  =  0 

dv  J  .  rfv  7  ,  dv  J  ,  dv  J  dv  J  . 
'j~dx  +  'T-dy+-r  dz  + -y- dp '\' -j-  dq  =  0 
ax  dy   *^     dz  dp  -^     dq    ^ 


.  ...  (10). 
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"But  dz=pdx  +  qdi/,  dp^rdx  +  sdiff  dq=^sdx  +  tdy. 
Whence  on  substitution 
fdu  .     du  ^     du  ^     du\  ,    .  /du  .     du  .      du      ,  du\  ,    , 

/dv  ,     dv  ^     dv  ^     dv\j    ^  fdv       dv  ^     ^v   ,  ^dv\j    . 

Whence  eliminating  dx  and  t?y,  we  have  the  same  result « 
before. 

4.  A  consequence,  which,  though  not  affecting  the  present 
inquiry,  is  important,  may  here  be  noted.  It  is  that  it  would 
be  in  vain  to  seek  a  first  integral  of  the  form  u  ^=f{v)  for  any 
partial  differential  equation  oi  the  second  order  which  is  not 
of  the  form  (9). 

Prop.  2.  To  deduce  when  possible  a  first  integral,  of  tlie 
form  u=f{v)j  for  the  partial  differential  equation  (6), 

By  the  last  proposition  u  and  v  must  satisfy  the  condition 
(7),  which  is  expressible  in  the  form, 

dii     du     dv     dv 

aq  '  dp     dq  '  dp  ^    '' 

Hence,  if  we  represent  each  member  of  this  equation  by  % 
we  have 


du  __      du     dv  ^      dv 
dq  dp^    dq"      dp 


(12). 


Substituting  these  values  in  (10),  we  have 

du  ,       du  ,       du  ,       du  , ,  7  \      ^ 

-^dx  +  ^dff+^^dz  +  -^{dp  +  mdq)  =  0 

±dx  +  ^f^dy  +  ^£dz  +  ^{dp  +  mdq)  =  0 

and  we  are  to  remember  that  this  system,  being  equivalent 
to  du  =  0,  dv  =  0  modified  by  the  condition  (7),  can  only  have 
an  integral  system  of  the  form, 

u  =  a,    v  =  b (14), 
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'6  being  arbitrary  constanta,  and  u  and  v  connected  "by 
odition  (11). 

king  dz=pdx  +  qdy  m  (13),  we  Iiavc 

nn  these  and  from  tlte  equations 

dp  =  rdx  +  sdi/,    dq^sdx  +  tdy (16), 

jlimlnate  the  differentials  dx,  dy,  dp,  dq,  we  aliall 
,rity  obtain  a  result  of  tlie  form  (6).  For  in  tliua 
we  only  repeat  the  process  of  Art.  3,  with  the  added 
tion  (7). 

effect  this  elimination,  we  have  from  (16), 

dp  +  indq^  =  (r  +  ms)  tir  +  (s  +  mt)  dy  ; 

or,  rdx •\- s  [dij  ■'r  mdx)  +tmdy  =  dp  +  mdq (17). 

the  system  (lii)  enables  us  to  determine  the  ratios  of 
d  dp-^mdq  to  dx,  and  these  ratios  substituted  in  (17), 
it  to  the  form  (6). 

t  in  order  that  it  may  be,  not  only  of  the  form  (6),  but 
[|y  equivalent  to  (6),  it  is  necessary  and  sufficient  that 

dx     dy  +  indx     mdi/  _dp  +  mdq  . 


system  of  relations  among  the  differentials  must  thus 
the  equations  (ir)}.  The  same  system  (18),  together 
e  equation  dz=pd-c  +  qdi/,  must  therefore  include  the 
(13).  It  must  therefore  in  its  final  integral  system 
le  the   equations  m  =  a,  v  =  b  with  their  implied  con- 
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We  conclude  then,  that  if  the  equation  -Br  +  i&  +  rt=r, 
result  from  an  equation  of  the  first  order  of  the  form  w=/(c), 
the  system  (18),  together  with  the  equation, 

dz=pdx-^qdy (19), 

must  admit  of  an  integral  system  determining  u  and  t  in 
equations  of  the  form  w  =  a,  v  =  6. 

To  eliminate  m  from  (18)  we  have,  on  determining  its  Take 
from  the  first  and  third  members,  substituting  it  in  t!ie 
second  and  fourth,  and  reducing, 

Bdy'"8dxdy-\-Tda?^Q (20), 

Edpdy+Tdqdx-  Vdxdy=0 (21), 

and  these,  with  (19),  make  three  ordinary  differential  equations 
among  the  five  variables  x,  y,  z,  p,  q.  But  among  five  vari- 
ables there  ought  to  exist  four  ordinary  differential  equation 
in  order  to  render  the  final  relations  determinate.  And  this 
confirms  what  was  said  in  Art.  1,  of  the  hypothetical 
character  of  Monge's  method.  It  is  only  when  the  propose! 
equation  originates  in  an  equation  of  the  form  u  =  f(n\  tbi 
the  above  system  admits  of  two  integrals  of  the  form 

u  =  a,     V  =  h. 

As  (20)  is  of  the  second  degree  it  will,  unless  it  is  a  com- 
plete square,  be  resolvable  into  two  equations  of  the  fir?: 
degree,  and  either  of  these  in  conjunction  with  (21)  and  (l^ 
may  lead  to  a  final  integral  system  determining  u  and  v.  1' 
follows  that  when  the  given  equation  admits  of  a  first  integral 
at  all,  it  will  admit  of  two  such — excepting  the  case  in  whici 
(20)  is  a  complete  square. 

5.  As  yet  no  account  has  been  taken  of  the  quantity  w. 
The  mode  in  which  it  is  involved  in  the  equation  (18),  leads 
however  to  a  remarkable  consequence  developed  in  the  follow- 
ing Proposition. 

Pkop.  If  by  the  last  proposition  we  obtain  two  first  in- 
tegrals of  the  form 

«^i=/W)     w,  =  ^(i;,) (22), 
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egarding  these  as  simultaneous,  we  determine  p  and  ^ 
ions  of  cc,  y,  «,  those  values  will  be  such  as  to  render 
lation  dz=pdx-\-qdy  integrable,  and  thus  to  lead  to 
nd  or  final  integral. 

simplicity,  we  shall  represent  u^—fiv^  by  jF,  and 
^a)  by  <i>.     Thus  the  supposed  first  integrals  are  simply 

F=0,  ^  =  0 (23). 

reverting  to  the  system  (18),  and  representing  the  ratio 
J  by  n,  its  first  two  equations  assume  the  form, 

1  _  n  +  m  _  nm 
w  that  m  and  n  are  the  two  roots  of  the  equation 

e,  the  value  of  the  ratio  dy  :  dx  corresponding  to  one 
rst  integrals  (23),  is  the  same  as  the  value  of  m  cor- 
ing to  the  other. 

for  the  value  of  m  corresponding  to  the  integral  F=0, 
3  by  definition, 

du^  dv^ 

dq  dq 

au[  dv^ 

dp  dp 

dp     ^  W  ^^ 
dF 

--%  (2^)- 

dp 

o,  seeking  the  value  of  the  ratio  dy  :  c?u?,  correspond- 
he  integral  <i>  =  0,  we  have 


wi  = 
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(Z4>        d^       ti<i>  \  , 


/d^     (?*        d^       d^  .\  ,     ^ 
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Equating  the  value  oi  di/  :  dx  hence  found  to  that  of  m 
given  in  (24),  we  have,  on  reduction, 

dFd0     dF^     dFd^       dFd<^ 
dp  dx      dq^   dy      dp  dz"     d^   dz 

.dFd^_^fdFd<^dFd^\^dFd^^^^    (25) 
dp   dp         \dp    dg^      dq   dp)         dq    dq 

In  like  manner  eq^uating  the  values  of  m  corresponding  to 
the  integral  'i>  =  0,  and  of  dy  :  dx  corresponding  to  theji^ 
teqral  F=0  we  have 


dFd^     dFd^ 

dx  dp      dy  dq      ds    dp^'^  dz    dq'^ 

dFd^        (dFd^     dFd^\     ,dFd^ 


d^\         dFi 

dq)  dq   I 


.(»«)■  1 


dp    dp  \dq    dp       dp   dq)  dq  dq 

Sahtracting  (25)  from  (26),  there  results 
dF  d^  _dj^  d^  dF  d^_dF  d^ 
dx   dp      dp  dx      dy  dq      dq    dy 

/dFd0     dFd^\         fdFd^     dF  d^\       „      ,„, 

^[dzTp-rp  d^)p  +  [d-.^rd^d^)^^  '■^^- 

Now  this  ia  identical  with  the  equation  (37),  Chap.  Xir. 
Art.  13,  expressing  the  very  condition  which  must  be  fulfill*^ 
in  order  that  the  values  oi' p  and  q  given  hy  F=0,  ^=0, 
may  render  the  equation  ds  —  pdx  +  qdy  an  exact  differentinl. 
Hence  the  proposition  is  established. 

It  is  interesting  to  observe  that  the  two  first  integrals  stanS 
in  a  certain  conjugate  relation.  Each  of  them  satisfies  thit 
partial  differential  equation  of  the  first  order  and  degree  wbich 
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we  should  have  to  construct  in  attempting,  hy  the  process  of 
Charpit,  to  integrate  the  other.  Hence  also,  although  the 
knowledge  of  both  ia  desirable,  that  of  either  is  sufficient  to 
enable  us  to  proceed  by  integration  to  the  final  solution. 

6,  The  statement  of  Monge's  method,  as  derived  from  the 
above  investigation,  is  contained  in  the  following  Rule. 

Rule.  Tlie  eijnation  being  Mr  +  8s+Tl=  V,  form  first, 
the  eq^uation 

Bdf-Sdxdif+Tdai'^O (28), 

and  resolve  it,  supposing  the  first  member  not  a  complete 
square,  into  two  equations  of  the  form 

dy  —  m^dx^(i,    dy  —  m^dx  =  G (2^). 

From  the  first  of  these,  and  from  the  equation 

Rdpdy->rTdqdx-  Vdxdy  =  Q    (30), 

combined  if  needful  with  the  equation  dz=pdx  +  qdijf  seek 
to  obtain  two  integrals  w,  =  a,  Wj  =  h.  Proceeding  in  the  asime 
way  with  the  second  equation  of  (29),  seek  two  other  integrals 
Uj  =  a,  w,  =  jS,  then  the  two  first  integrals  of  the  proposed 
equation  will  be 

«.-/.W.".-/,W pi)- 

To  deduce  the  second  integral,  we  must  either  integrate 
one  of  these,  or,  determining  from  the  two  p  and  q  in  tei-ma 
of  X,  y,  and  z,  substitute  those  values  in  the  equation 

dz=pdx  +  qdy, 

which  will  then  satisfy  the  condition  of  integr ability.  Its 
solution  will  give  the  second  integral  sought. 

If  the  values  of  m,  and  m,  are  equal,  only  one  first  integral 
will  be  obtained,  and  the  final  solution  must  be  sought  by 
its  integration. 

When  it  is  not  possible  bo  to  combine  the  auxiliary  equa- 
tions as  to  obtain  two  auxiliary  integrals  u  =  a,  «  =  6,  no  firet 
integral  of  the  proposed  equation  exists,  and  some  other  pro- 
cess of  solution  must  be  sought 

B.  D.  E.  24 
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We  may  observe  that  the  determination  of  jj  and  a  from  the 
two  first  integrals  is  facilitated  by  the  fact  that  u  and  v  satisfy 
the  condition  (7).  Interpreted  by  Chap,  ii.  Art.  1,  that  con- 
dition implies  that^  and  q  enter,  in  some  single  definite  com- 
bination, into  both  u  and  v. 

Ex.  1.     Given  ^- a.' 5^  =  0. 
ax  ay 

Here  B.  =  \,  8=0,  T=-a\   7=0.     Hence  we  hare  by 

(28)  and  (30), 

Qy-a'(fe^  =  0,    dpdy—  a'dqdx=0 (o). 

The  former  of  these  is  resolvable  into  the  two  eqoationa 

dt/  +  adx=0,   dy—adx=0    (8), 

of  which  the  first  gives  n/  +  ax  =  c,  and  at  the  same  time 
reduces  the  second  equation  of  (a)  to  the  fijnn  dp  +  adq  =  0,  of 
which  the  integral  ia  p  +  aq  =  G.  Thus  a  first  integm  of  the 
given  equation  is 

p  +  aq  =  6{y  +  ax) (c). 

Proceeding  in  like  manner  with  the  second  equation  of  (J), 
we  find  as  another  first  integral 

p-ac[=y}r{ff-ax) {d). 

From  these  two  equations  determining  p  and  q,  the  eqaation 
dz  =pdx  +  qdy  becomes 


j,^'f>{l/  +  f^)id}f  +  adx)--f(y~ax){di/-adx) 
2a 

Henc«itiJ,f(i)A.,f.(i)    and  -^/^«&=+.W. 
we  have 

Here  ^,,  i^^  are  arbitrary  fanctions  sines  0  and  ip-  are  such. 


1 

ART.  e.]                           OP   THE    SECOND   ORDER. 

an         1 

It  is  seen  that,  in  each  of  the  first  integrals,  the  condition               1 
(7)  is  Batisfied,  and  assaming                                                              1 

p+aq-<f,(i/  +  ax)=F,  p-aq-ylf{ij-ax) 

-■s, 

It  ia  easy  to  verify  the  condition  (27). 

L         Ex.  2.     Given  r  +  as+hl  =  Q. 

p        Proceeding  as  before,  we  find 

p  +  nq  =  <p{s-mx),  p  +  mq=f{^-nx 

). 

n.s  the  two  first  integrals  of  the  proposed,  m  and  n  being  the 
ri>ots  of  the  equation  i'~<U  +  li  =  0.     Hence,  determining  p 
ind  q,  substituting  in  the  equation  dz=pix-Yqdy,  integrating 
and  reducing  we  have 

3  =  0i  (y  -  '«a!)  + 1/',  (y  -  vx). 

But  when  m  and  n  are  equal  we  have  only 
tcgral,  viz. 

ne  first  in- 

j,  +  m2  =  <^(y-mx). 

Treating  this  by  Lagrange's  process,  we  have  the  auxiliary              1 
cystem                                                                                               1 

,,     dy            dz 

From   the   first   two  membera  we  find  y  —  mx  =  c.    This              1 
enables  us  to  reduce  the  equation  of  the  first  and  third  to  the              1 
form                                                                                                            1 

,        dz 

whence                          z  =  x^[c)+  c'. 

Therefore,  restoring  to  c  its  value, 

.-rr^(jr-™«).». 

Thus  we  hare  for  the  final  integral 

z-si^{y-mx)  =  -^(y-mx). 

24—2 
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Ex.  3.    Given 

(5  +  cj)V-2(J  +  cg')  {a  +  cp) 8  +  {a  +  <^yt  =  0. 

Here  the  auxiKary  equations  are 
(5  +  cqydf+  2{h  +  cq)  (a  +  cp)  dydx  +{a  +  cpYda?^^  0. . .  (a). 

(J  +  cqfdpdy  +  (a  +  cpYdqdx  =  0 (6). 

The  first  of  these  equations  gives 

(6  +  C2')dy+  (a+cp)da?=0 (c), 

which  the  equation  dz  =pdx  +  yc?y  reduces  to  the  form 

adx+hdy  +  cdz  =  0; 
whence 

ax+hy  +  cz  =  a (d). 

Again,  eliminating  dy  and  dx  from  (J)  and  (c),  we  have 

(J/hcj)  dj[>  —  {a  +  cp)dq=0, 
whence,  integrating 

J±^  =  yS (e). 

Thus  a  first  integral  of  the  proposed  equation  is 

^-^^^[(^^-hy  +  cz), 

or 

(yp-'C(f>{ax-\-ly-^  cz)q  =  l(^  {ax -\-ly  +  cz)  —  a\ 

and  this  must  be  integrated  by  Lagrange's  process. 

The  auxiliary  system  is,  on  representing  j>{flx-\-hy'\-cz)  by  ^, 

do?  _      dy  _     dz 
c  c^     b<f>  —  a 

From  these  we  find  adx  +  hdy  +  cdz  =  0,  whence 

oa?  +  5y  +  c;s  =  0, 

and  thus  ^  (aaj+ Jy +  c5j)  =  ^  (£7). 
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Hence  substituting      dy  =  ~  <^  {C)  dx, 
whence  y-ir^{C)x  =  G', 

or  y<rX^{ax-\-ly^cz)  =  C'. 

Tims  tbe  final  integral  is 

y  +  X(p  {ax  +  by  +  cz)  =  -hfr  {ax  +  htf  +  cz). 

This  solution  may  also  be  expressed  in  the  form 

z  =  x^j  (ax  +  by  +  cs)  +y^i  {ax  +  by  +  cz), 

in  which  it  ia  in  fact  presented  hy  Monge,  {Application  de 
VAnalyse  d,  la  GSom^trie,  Liouville's  edition,  p.  79).  The 
equation  solved  is  that  of  surfaces  formed  by  the  motion  of  a 
straight  line  which  is  always  parallel  to  a  given  plane,  and 
always  passes  through  two  given  curves. 

7.     In  the  above  examples  V  is  equal  to  0,  and  this  always 
facilitates  the  application  of  Monge's  method.     The  following 
;sample  in  which  Kis  not  equal  to  0. 


I 


Ex.  i.    Given  r 


-I te- 


-  dxdy  =  0, 


The  auxiliary  equations  being 

i'—da?=0,   dpdy  —  dqdx 

le  of  the  systems  hence  derived  is 

dy—dx  =  0,   dp  —  dq  +  - 

There  is  also  another  system,  but  it  is  not  integrable  in  the 
form  u  =  a,  v=^b. 


From  the  first  of  the  above  equations  we  get 


y-X  =  a,    dp-d^  +  - 
lich  may,  since  dz  =pt 
d{2y-a)  (/J-g)  +2(fe=0, 


the  latter  of  which  may,  since  dz  =pdx+qdx,  be  reduced  to 
the  form 
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whence  (%  -  o)  (p  —  g)  +  2z  =  6, 

or,  replacing  o  ty  y  -  ar, 

{x  +  ^){p-q)+2z  =  h. 
Hence  a  first  integral  of  the  proposed  equation  will  1 

{x  +  !/)(p-q)+2z  =  f{y-x). 

Now  this  being  linear,  we  have,  by  Lagrange's  method,  the 
auxiliary  system 

dx    _  —dy  _  ds 

x  +  y~  x  +  y~f{^-x)-2: 


The  equation  of  the  first  two  members 
this  reduces  Uie  equation  of  the  second  an 


"/(2y-«)-: 


f've8y  +  a:  =  o,  stA  \ 
third  to  the  iorm 


■4[- 


'•fCy- 


The  final  integral  will  therefore  be  found  by  subfitituting  in 
the  above,  after  integration,  y  +  a;  for  a,  and  F{y  +  a)  for  S, 

8.  Monge'a  method  falls  in  so  many  cases,  owing  to  tlie 
non-existence  of  a  first  integral  of  the  assumed  form  w  =/(o)i 
that  it  becomes  important  to  inquire  how  its  defects  may  be 
supplied.  And  various  methods,  all  of  limited  generality, 
have  been  discovered.  Thus  Laplace  has  developed  a  method 
applicable  to  all  equations  of  the  form 

B,  8,  T,  F,  Q,  Z,  and  XJ  being  functions  of  a;  and  y  onlv,— 
which  consists  in  a  series  of  transformations,  each  (rf  wiid 
has  the  effect  of  reducing  the  equation  to  the  form 
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Pf  Q,  Z  and  XJ  being  functions  of  x  and  y,  to  wliich  each 
transformation  gives  new  forma.  It  may  be  that  amon" 
these  successive  forma,  some  one  will  be  found  which  will 
admit  of  resolution  into  two  linear  equations  of  the  first 
order.  But  there  are  probably  no  instances  in  which  this  me- 
thod has  been  applied  in  which  the  solution  may  not  be 
effected  with  far  greater  elegance,  and  with  far  greater  sim- 
[.■licity,  by  the  symbolical  methods  of  the  following  Chapters. 
And  even  Laplace's  method  is  better  exhibited  in  a  symbolical 
form.    The  subject  will  be  resumed.    See  Chap.  svil.  Art.  14. 

The  following  sections  contain  miscellaneous  but  importaiit 
additions. 


Miscellaneous  Theorems. 

Poisson  has  shewn  how  to  deduce  a  particular  integral 
of  any  partial  differential  equation  of  the  form 

P^irt-sYQ (45), 

nrhere  Pis  a  function  of  ^,  q,  r,  a,  t,  homogeneous  with  i-espect 
0  the  three  last,  n  a  positive  index,  and  Q  any  function  of 
T  y,  z,  and  the  differential  coefficients  of  s  of  any  order,  which 
f  does  not  become  infinite  when  rt  —  s^  =  0. 

Assuming  q  =  tf)  (jj),  we  have 

fi  =  f(p)r,  t  =  <f>'{p)s  =  {<f>-ip)Yr (46), 

Tilaea  which  make  rt  —  s^  =  0.  Hence,  substituting  in  (45),  the 
Moood  member  vanishes,  while  in  the  first,  which  is  homoge- 
neona  with  respect  to  r,  s,  t,  some  power  of  r  only  will  remain 
I  W  a  common  factor.  Dividing  by  that  factor,  we  shall  have 
"ti  equation  involving  only  p,  <f>(j)),  and  <}>'(p),  i-e.  p,  q,  and 

,7~.     Integrating  this  as  an  ordinary  differential  equation  we 

"■^tain  a  relation  between  p,  q  and  an  arbitrary  constant;  and 
"'ia,  inlegi'ated  as  a  partial  differential  equation  of  the  first 
"''Uer,  gives  the  solution  in  question. 
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Proceeding  as  above,  we  find  1  —  {ff>  (p)}*  =  0; 
therefore  1  -  {(j)  {p) }"  =  0, 

whence  ^  =  ±1?     J  =  ±^  +  c; 

therefore  ^  —  cy  =  ^  (y  ±  a;) , 

a  particular  integral. 

The  above  method  is  applicable  to  all  equations  of  fte 
second  order  which  are  homogeneous  with  respect  to  r,  i,  I, 
for  then  we  have  only  to  suppose  Q=0. 

10.  There  exists  in  partial  differential  equations  %  remark- 
able duality,  in  virtue  of  which  each  equation  stands  coi- 
nected  with  some  other  equation  of  the  same  order  by  relatioM 
of  a  perfectly  reciprocal  character.  As  respects  equations  of 
the  first  order  the  principle  may  be  thus  stated. 

Suppose  that  in  the  given  equation 

^{^>y,z>P,q)=0 (47) 

we  interchange  x  andp,  y  and  q,  and  change  z  into  px  +  yv--, 

giving 

<}>{p,  q,px  +  qy-z,  a?,  y)  =  0 (48);      - 

then,  if  either  of  these  equations  can  be  integrated  in  the  f&m   '. 
z  =  ylr[x,y),  the  solution  of  the  other  will  he  found  hy  elimt- 
nating  X  and  Y  between  the  equations 

dx    '  y^    dY    ' 

z^Xx^Yy^^{X,  Y) (49). 

For,  since  dz  =^pdx  +  qdy,  we  have 

z^px -¥  qy  - ^  [xdp  ^- ydq) (50). 

Hence  xdp  +  ydq  is  an  exact  differential.  Represent  it  by 
dZ,  and  assume  Z  for  dependent  variable.  Assume  also  two 
new  independent  variables  X  and  F,  connected  with  the  for- 
mer ones  by  the  relations  X=p,  Y=  q.     Then 

dZ=  xdp  +  ydq  =  xdX+  ydY. 
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-rr  dZ  dZ 

Hence  -^=x,      jy=y, 

Z=  \  {xdp+ydg)  =  px '\- qy  —  z  hj  (50) ; 

therefore  z  =px  +  jy  —  Z=^  xX+  yY—Z. 

On  examining  the  above  equations  we  see  that  a?,  y,  «,  and 
X,  F,  Z  are  reciprocally  related.  Writing,  side  by  side,  the 
equations  which  are  conjugate  to  each  other,  we  have 


■jr       dz 

dZ 

'"~  dX' 

y      dz 

dy' 

dZ 

y^dY' 

Z=Xx+  Yy-z, 

z  =  xX+yY-Z. 

We  see  top  that  the  equations  (49)  which  express  one  set 
of  the  relations  suflBice  to  convert  any  relation  found  by  inte- 
gration between  X,  F,  Z,  where  Z  stands  for  ^ft  {X,  F),  into 
a  corresponding  relation  between  a;,  y,  z. 

Ex.     Given  z=pq. 
Here  the  transformed  equation  is 

px  +  qy-  z=Qsyf 

of  which  the  integral  ia  z—ocy  +  ^f[)  •     Hence 

t(x,  r).=^r+x/(|), 

•'^d  we  have  to  eliminate  X,  F,  between  the  equations 

-=^-|/' (I) +/(!)•  3^=^+/'(l)' 
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Each  particular  form  assigned  to  /  gives  a  distinct  par- 
ticular integral.    If  we  assmne /[^)  —  a^+J,  we  find 

from  which,  eliminating  X  and  F,  we  have  i?  =  (a?  —  J)  (y  —  a), 
and  this  is  one  form  of  the  complete  primitive  assigned  in 
Chap.  XIV.  Art.  7.  We  may  oDserve  that  the  elimination 
maj  be  so  effected  as  to  lead  to  general  primitives. 

11.    In  equations  of  the  second  order  we  should  have^  in 
addition  to  the  above  transformations^  to  change 

^*''*^^:^ir?'    ^*'^^;^'    *^'^^w^ ^^^^' 

in  order  to  form  the  reciprocal  equation.  Then  the  second 
integral  of  either  being  found  in  the  form  «  =  -^  (a?,  y),  thai 
of  the  other  will  he  found  as  before  hy  eliminating  X  and 
Y  from  (49).    For  since 

_dZ  _dZ 

^^  dX'      y~dY' 

therefore    dx  ^  RdX  +  8dY,    dy^  8dX-\-TdY, 

whence  .Y_Td^-' 8dy  .y     --Sdx+Bdy 

wnence        aJL  —    rt^js^  '       ax  —     J2T—  S*     * 

But  X=p,  Y==q,  therefore 

J         y         .       Tdx-Sdy 
djp^rdx+  sdy=^'-^^f—^ , 

J        J    ,  .  T      —8dx  +  Bdy 

vlience,  equating  coefficients, 

T  -8  ^  R 

^~ET-8"      "'BT-S*'  ET-8*' 
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The  extension  of  the  theorem  to  higher  orders  involves  no 
difficulty. 

12.  It  is  an  immediate  consequence  of  the  above,  that  any 
eqaation  of  the  form 

<i>(p,q)r+f{p,gi)8  +  'xip,q)t='0 (52) 

can  be  reduced  to  an  equation  of  the  form 

X(x,y)r-y!t{x,^)a  +  <^{x,ff)t  =  0 (53), 

nsually  more  convenient  for  solution.     Legendre's  solution  of 
the  equation 

by  the  aid  of  the  above   transformation,   will  be  found   in 
Zaeroix  (Tom.  ir.  p.  623). 

The  same  transformation  makes  the  solution  of  any  equa- 
tion of  the  form  Jtr+  8s+Tt=  V(rt-'s')  dependent  on  that 
of  an  equation  of  the  foi-m 


but  with  different  coefficients.  The  subject  of  these  transfor- 
mations has  been  most  fully  treated  by  Prof  De  Morgan 
{Cambridge  Philosophical  Transactions,  Vol.  Till.  p.  606). 

13.     Legendre  also  shews  how,  by  a  transformation  for- 
mally resembling  the  above,  to  integrate  the  equation 

'-/(.,  0- 

Assuming  »  and  ( as  independent  variables,  and  v  =  sx-\-ty  —  q 
aa  dependent  variable,  the  equation  ia  reduced  to  the  form 

where  8  and  T  are  the  values  of  -5-  and  -^  furnished  by  the 
given  equation.     Lacroix,  Tom.  ir.  p.  631. 
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EXERCISES. 

1.  To  what  condition  must  u  and  v  be  subject,  in  order 
that  u  =/  (t?)  may  be  a  first  integral  of  an  equation  of  the 
foTmBr  +  Ss+Tt^^V? 

Integrate  by  Mongers  method  the  following  equations : 

2.  aj*r  +  2xy5  +  y*«  =  0. 

3.  j*r  —  2pq8  +jpH  =  0. 

4.  Integrate  pa  —  qr^  0. 

5.  Integrate  by  Monge's  method  the  equation 

J  (1  +  j)  r  -  (p  +  J  +  2pj)  8  +j>  (1  +jp)  ^  =r  0. 

6.  The  solution  of  Ex.  3  may,  by  the  law  of  reciprocity,  b 
made  to  depend  on  that  of  Ex.  2. 

7.  Monge's  method  would  not  enable  us  to  solve  the  equa- 
tion  r  —  ^  =  -^  . 

X 

8.  Deduce  by  Poisson's  method  a  particular  integral  of 

( 1  +  J*)  r  -  2pqs  +  ( 1  +  ^»)  «  =  0. 

9.  Shew  that  the  equations 

rt''8'=-f{p,q),  and  r^-5'=  {/(a?,  y)}-% 
are  connected  by  the  law  of  reciprocity. 

10.  The  solution  of  the  equation  r  — ^  =  -  (rt-^ 

may  be  derived  from  that  of  the  equation  r  — ^-| — P   =0. 

x+y 
Art.  7,  Ex.  4. 


CHAPTER  XVI. 

SYMBOLICAL    METHODS. 


The  term  Bymbolical  is,  by  a  restriction  of  its  wider 
raeaning,  applied  more  peculiarly  to  tliose  methods  in  Ana- 
in  which  operations,  separated  by  a  mental  abstraction 
the  subjects  upon  which  they  are  performed,  are  ex- 
id  by  symbols  in  whose  laws  the  laws  of  the  operatioiia 
themselves  are  represented. 


S 


Thus  -J-  is  written  symbolically  in  the  form 


dx 


,  the  syir 


bol  -J-  denoting  an  operation  of  which  u  is  the  subject.     In 

thus  expressing  an  operation  by  a  symbol,  in  studying  the 
laws  of  that  symbol,  and  in  founding  processes  and  methods 
upon  those  laws,  we  introduce  no  strange  or  novel  principle 
of  Language;  for  it  is  the  very  office  of  Language  to  express 
by  symbols  the  procedure  of  Thought. 

Thus  also 


e  may  write 
du 


-{i^-y 


■(1), 


d^^ 


ax 


\  do'?  rl.jr. 


and  80  on.     It  will  be  observed  that  the 
subject  on  which  it  operates. 


precedes 
Thus 


Operations  may  be  performed  in 
denotes  that  we  first  perform  on  the  subject  «  the  opcratio 
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denoted  ty  -j-  +  J,  and  then  on  the  xesult  effect  the  operation 
denoted  by  -v-  +  a.    Thus  a  and  h  being  constant,  we  have 

d^u     f       ,*  du 
=  _  +  (a+i)_  +  aJ„ (3). 

When  an  operation  is  repeated,  the  number  of  times  whid 
it  is  understood  to  be  performed  is  expressed  by  an  index 
attached  to  the  symbol  of  operation.    Thus 

=^+2'^^+«^« w- 

If  in  the  second  member  of  (3),  as  in  the  first,  we  separate    , 
the  symbols  from  their  subject,  we  have       ^  | 

Now  the  symbolic  expressions  for  the  equivalent  operations 
performed  upon  u  in  the  two  members  of  this  equation  are  in 
formal  analogy  with  the  algebraic  equation 

(w  +  a)  (w  +  S)  w  =  \rn^  +  (a  +  J)  m  +  ah\  w, 

and  this  is  a  particular  illustration  of  a  general  theorem  to  tic 
statement  and  demonstration  of  which  we  shall  now  proceed. 

2.     If  we  compare  the  symbolical  expressions 

I  d        \(d       ,N  d^      ,       „   c? 

U+'^A^+^j'    ^+('^+*)^+«* (6). 
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►  whose  equivalence  is  stated  in  (5),  we  see  that  eacli  involves 
^  together  with  constant  quantities.  Each  might  therefore, 
to  borrow  the  language  of  analogy,  he  described  as  a  function 
of  -J-  and  constant  quantities,  or  more  briefly  as  a  function 

of-j-,  and  expressed  m  the  form/f-j-).  Again,  each  ex- 
Jiresaea  a  system  of  operations  in  the  performance  of  which  i 
"the  presence  of  the  symbol  -3-  only  indicates  differentiation, 
wot  integration.  We  may  with  propriety  term  any  function 
of  -^  possessing  this  character  a  direct  function  of  -3- .  The 
theorem  in  question  is  then  the  following.  1 

Theorem.     Any  direct  function  of  -5-  and  constant  quan- 

titiea  may  be  transformed  as  if  -r-  were  itself  a  quantity. 

In  the  first  place  it  is  evident  that  any  direct  function  of 
the  symbol  -j-  according  to  the  above  definition  is,  in  foi-m, 

what  we  should  term  a  rational  and  integral  function  of  -,-  , 
were  that  symbol  merely  algebraic. 

Now  the  laws,  according  to  which  algebraic  symbols  com- 
bine with  each  other  in  the  composition  of  all  rational  and   ' 
integral  expressions,  are  the  following,  viz. 

Ist,  the  distributive,  expressed  by  the  equation 

m{u+v)  =mu  +  mv (7), 

2ndly,  the  commutative,  expressed  by  the  equation 

ma=am (S), 

3rdly,  the  index  law,  expressed  by  the  equation 

ni'»n*  =  ffi'" (9). 
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These  determine,  and  alone  determine,  the  forms,  or,  to  speak 
more  precisely,  the  permitted  variety  of  form,  of  algebraic 
expressions  of  the  above  class. 

But  the  symbol  t-  ,  when  employed  in  combination  witi 

constant  quantities  to  operate  on  subjects  which  are  not  con- 
stant, is  subject  to  laws  formally  agreeing  with  the  above. 
For  we  have 

^iu  +  v)  =  -^u+^v (10), 

d  d 


'f 


{£){£)''= HT'' (12). 


Among  the  consequences  of  the  above  theorem  the  following 
may  be  noted. 

1st,  We  can  reduce  any  symbolical  expression  of  the  form 
^*"*"^^5S^  "^^2 ^;^2  •••+««>  in  which  «!,  %,...a^  are  con- 
stants, to  an  equivalent  expression  of  the  form 


the  last  of  these,  however,  expressing,  not  any  distinctive  pro- 
perty of  the  operation  -3- ,   but  only  the  fact  that  it  is  an 

operation  capable  of  repetition.     These  laws,  in  like  manner.    I 
determine  the  possible  forms  of  symbolic  expressions  involv- 
ing -7-  with  constants,  and  representing   direct    systems  of 
operations. 

Hence  the  variety  of  form  permitted  in  the  one  case  is  the 
same  as  that  permitted  in  the  other.  In  other  words  the 
same  transformations  are  valid. 
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n„  m„  ...  m,  are  the  roots  of  tlie  equation 

Sndlj,  The  order,  in  which  the  component  operations 
d__  <!__  d^_ 

dx         "      dx         ''"'  dx         " 
written,  is  indiiFereut. 


Ex.     Tliua  - 


=  0  may  Ijc  reduced  to  either  of  the 


Sidlj,  The  cotaples  operation 

d"        .   J"-'        .   d'^ 
ax         'ax  "(ic 

itself,  like  the  elementary  operation  -- -,  distributive;  i.e. 

jlVeeentuig  that  complex  operation  hy  /f-y-] ,  we  have 


/©("+-)=/(; 


^+/ 


.inl 


..(13). 


conclusion  may  be  verified,  by  suhstituting  for  /(  j-J 

ihe  expression  for  which  it  stands,  and  performing  the  opera- 
tions. 

^B  Inverse  Forms. 

^PS.  All  that  is  said  ahore  relates  to  the  performance  of 
^nentions,  definite  in  character,  upon  sulijects  supposed  to  be 
given.  But  an  inverse  problem  is  suggested,  in  which  it  is 
retjuired  to  determine,  not  what  will  be  the  result  of  pertbrm- 
ing  a  certain  operation  upon  a  given  subject,  but  upon  what 


L 


(£-«)« 
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subject  a  certain  operation  must  be  performed  In  order  to  lead 
to  a  given  result.     Thus,  in  the  ec[uation 

("), 

If  u  be  given,  (he  performance  of  the  operation  j-  +  «  deter- 

minea  v;  but  if  r  be  given,  then  the  inquiry  ari.ies,  wh&t  is 
that  unknown  subject  u,  the  performance  of  tlie  operation 

-J-  +  a  upon  which  will  lead  to  the  result  v? 

As  any  procedure  for  determining  u  from  v  is  inverse  to  the 
procedure  by  which  w  is  determined  from  u,  analogy  suggests 
the  notation 

•"{i+'T" ('»!. 

(-j- +a\     representing  tlie  inverse   procedure  in   question, 

but  representing  that  procedure  only  in  its  inverse  character, 
i.  e.  conveying  no  information  as  to  how  it  Is  to  be  performed, 
but  only  telling  ua  that  it  must  be  such,  that  if,  having  per- 
formed it  on  V,  we  perform  on  the  result  the  operation  -=- 

to  which  it  is  inverse,  we  shall  reproduce  v.  For,  substituting 
in  (14)  the  expression  for  w  given  in  (15),  we  have 


(dx  '^"J\dx' 


The  inverse  procedure  is  tbus  presented  as  one,  the  effect  ^ 
which  the  direct  operation  simply  annuls.    This  is  its  dejinilii». 

Thus  in  Arithmetic,  division  is  inverse  to  multiplication. 
What  is  meant  by  dividing  a  by  6  is  the  seeking  of  a  third 
number  c,  which  when  multiplied  by  b  will  produce  a.  And 
the  very  procedure  by  whicli  this  is  eiFectea  consists  not  in 
any  new  and  distinct  operation  for  determining  the  subject  e, 
but  in  a  series  of  guesses,  suggested  by  our  prior  general 
knowledge  of  the  results  of  multiplication,  and  tested  by  mut- 
tiplicatiou. 
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And  generally,  if  tt  represent  any  operation  or  series  of' 
operations  possible  when  their  subject  is  given,  and  then 
termed  direct,  and  if,  in  the  equation  7rw  =  «,  the  subject  u  be 
not  given  but  only  the  result  v,  then  we  may  write 


And  the  problem  or  inquiiy  contained  in  the  inverse  notation 
of  the  second  member  will  be  answered,  when  we  have,  by 
whatsoever  process,  so  determined  the  function  u  as  to  satisfy 
the  equation  ttu  =  »  or  -mr'^v  =  v.  By  the  latter  equation  the 
inverse  symbol  tt"'  is  defined.  Thus  it  is  the  ofBee  of  the 
inverse  symbol  to  propose  a  question,  not  to  describe  an 
operation.  It  is,  in  its  primary  meaning,  interrogative,  not 
directive. 

Suppose  the  given  equation  to  be 

(£+A£i...  +  ^.)»- (.6). 

Tlien  on  the  above  principle  of  notation  we  should  have 
or,  with  not  less  propriety  of  expression, 


i-       TIP  ~  '• 

^  +  A,-j^...+A. 

the  last  two  equations  differing  in  interpretation  from  (IC),  not 
at  all  as  touching  the  relation  between  u  and  v,  but  only  as 
more  distinctly  presenting  u  as  the  object  of  search. 

Of  what  avail  then,  it  may  be  asked,  is  that  analogy  upon 
which  the  expression  of  the  last  two  equations  is  founded? 

If  a  convention,  it  ia  at  least  a  very  natural  one,  that  we 
should  express  an  operation  performed  upon  a  subject,  by 
attaching,  in  some  way,  the  symbol  denoting  the  operation  to 
the  symbol  denoting  the  subject.  The  order  of  writing,  in 
that   iiamily  of  languages   to  which   our  own  belongs,   has 
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doubtless  determined  the  mode  of  connexion  actually  adopted, 
and  which  is  the  same  as  if  the  symbol  of  operation  were  a 
symbol  of  quantity  employed  as  a  coefficient  or  multiplier. 
It  comes  to  pass,  moreover,  that  the  formal  laws  of  combina- 
tion in  the  direct  cases  investigated  in  Art.  2  prove  to  be  the 

same  for  the  symbol  -^  as  for  a  coefficient  or  multiplier.    But 

inverse  symbols  derive  their  meaning  from  the  direct  operations 
to  which  they  stand  related:  they  are  forms  of  interrogation, 
the  answers  to  which  are  to  be  tested  by  the  performance  of 
the  direct  operations.    Hence  it.  may  be  inferred  that  the  laws 

for  the  transformation   of  inverse  expressions  involving  -7- 

with  constants  will  be  the  same  as  for  the  corresponding  forms 
of  ordinary  algebra.  The  analogy  consists,  not  in  the  mere 
adoption  of  a  common  notation,  but,  as  all  true  analogy  does, 
in  a  similitude  of  relations. 

4.     Solution  of  Linear  Equations  with  constant  Coefficients, 
If  the  equation  i-j aji^  =  Xbe  given,  we  have 

but,  the  known  general  solution  of  the  given  equation  beino- 
we  see  that 


(^-«r^=^"/^'"^^^ (")' 


an  arbitrary  constant  being  introduced  by  the  integration  in 
the  second  member. 

If  X=0,  we  have 

^-afx^Ce- (18). 

These  results  we  shall  have  occasion  to  refer  to. 


■•4-] 


■WITH   CONSTANT  COEFFICIENTS. 


Ex.     Now  Buppoae  the  given  equation  to  be 
E  have,  on  eeparating  the  symbols, 
,  by  Art.  2, 


■  (19)- 


f(, 


On  comparing  this  with  (19)  we  see  that,  in  inverting  aayatem 
composed  of  two  operations  performed  in  succession,  the  order 
of  the  operations  themselves  ia  inverted.  This  ia  evidently 
trae  whatever  may  be  the  number  of  successive  operations, 
the  last  to  be  performed  being  always  the  first  to  be  inverted. 

From  (20)  we  might  deduce  the  actual  value  of  u  by  suc- 
cessive applications  of  (17).  Sacli  was  tlie  method  once  em- 
ployed.    But  it  ia  better  to  proceed  as  follows. 

From  (19)  we  have 

»DW  by  the  known  theory  of  the  decomposition  of  rational 
Ktiona 
I(m-a)  {^n-l)r  =  N,{m-ar  +  N,{m-hr....  (22), 

N^,  N  being  functions  of  a  and  h,  which  mav  be  determined 
in  vanoi^  ways,  but  most  directly  by  multipiying  both  sides 
of  the  equation  by  i;ia  —  a)  {m  —  J>),  and  equating  coefficieuta 


)\d^ 


")(£- 


X.. 


..(21). 
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Now  the  suggested  transformation  of  the  expression  for  u 
given  in  (21)  is 

{(a-)(s-c^-^-(s-''y'^+^.(s-'r^-(^* 

And,  from  the  very  definition  of  inverse  forms,  the  proper  test 
of  the  validity  of  this  transformation  is,  that  the  performance  of 

the  direct  operation  (-j ^)(j —  Jjon  the  second  member 

shall  reduce  it  to  X. 

Effecting  this  operation,  and  remembering  in  so  doing  that 
-j —  a  and  -^ —  b  are  commutative,  and  that  by  definition 

( a)  (-J —  a]    X=  -X,  the  second  member  becomes 


^■.(s-»)^+^.(s-)« 


ot  (N,  +  1Q  g-  (SJf.  +  oJfJX (24), 

and  this  reduces  to  X  if 

iv;+iv,=o,  Jiv;+ajv,=-i (25). 

But  these  equations  for  the  determination  of  N^  and  N^  are 
the  same,  and  necessarily  the  same,  as  we  should  have  found 
by  multiplying,  as  above  indicated,  (22),  by  (w  — a)  («i— J), 
and  equating  coefficients.     The  two  series  of  operations  only 

differ  in  that  -^  occupies  in  the  one  the  place  which  m  occu- 
pies in  the  other.  Determining  -R/^,  -R^,  we  see  that  u  maj 
be  expressed  in  the  form 


u  = 


a  — 6 


-«r^-(i-f.^} (2«)- 


vd_      ^-»       "^      ^-^ 
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snce,  by  (17), 

K=^^|e"[e-"AV;c-e^[e-*"Xir]  (27), 

Ind  aa,  on  effecting  the  integrations,  two  arliitrarj'  constants 
irill  be  introduced,  this  is  the  moat  general  value  of  u. 

5,  In  like  manner  if  there  be  given  the  general  linear 
differential  equation  with  constant  coefficients 

L(£+^.£^.+a£^^-^^-)"=-^ ■■(^«).-" 
d  if  we  represent  by  a,,  a,, ...  a„  the  roots,  flupposed  all  dif- 
leient,  of  the  algebraic  equation 

m'  +  J^m'"'  +  A^m"'^ ...  +  A^^O (29), 

I  then  the  given  equation  may  be  expressed  in  the  form 
Ux       ')\dj,       'I      \dx       ■]  • 

vlience 

the  decomposition  in  the  second  member  formally  resembling   j 
that  of  the  rational  fraction. 

If  the  equation  (29)  have  r  roots  equal  to  a,  there  will 
exist  in  the  resolved  expression  for  u  a  series  of  terms  of  the 
form 

'  Thii  theorem  was  first  published  in  the  Cambridge  Mathematical  Jmrnai 
(Ut  unei,  Vol.  II.  p.  114),  in  a  memoir  written  by  Ibe  Ut<  D.F.  Gregory,  tben 
Editor  of  tbo  Journal,  from  ootee  furniahei]  b;  tbe  author  of  this  work,  whon     ' 
liMne  tbe  netnoir  btsats.    Tbe  illiiBtratiuna  were  supplied  b;  Mr  Gre^fliy.     In 
tnentioning  tbece  circumitances  tbe  aulbor  Tscilla  to  memurjr  n  brief  but  TiUued    1 
frieoditup. 
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or,  which  is  preferable,  a  single  term  of  the  form 

A,  B,...B  being  determinate  constants. 
Now  since,  by  (17),  (^  -  aj"  X  ==  e" j e'" Xdx; 

therefore        (^  -  a)"*  X= (^  -  aV  ^je-"  Xdx 

=  6- Je-*"  (e"  [  6-"  Xdx)  dx 

=^e''jje-"Xdj?. 
Proceeding  thus,  we  hare 

(^-X X=e''\ ...fXdaf (33). 

Ex  1      Given -^  +  4^  +  3^-4^-4w  =  X 

This  equation  gives,  on  decomposing  the  complex  operation 
performed  on  y, 

Uow ' ,ig±lL-.-A^+        1 


(m-f2)'(w+l)(m-l)      9(w4-2)*     2(w4-l)      18(w-l)  * 
Therefore 

=K*.^+")'""//'"^'^-5'-/«'^*'-*-r8''A"'^ 
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lZ:i.  2.     Given  T-|  +  n'«  =  X. 

Kow  K+J)-'=a„^'(_i)  [!»-" V(- 1))-- 1.»  +  «V(- i)n. 

Hence  m  = 


-.„v(-T)[{s-^(-')r-s^-{5+"^'(-')r^] 

But    e"Vi-"/'e-'Vi-"XdaJ 

=  {COBTIX  +  n/(— I)  aianxji  j  coBnxXdx  —  */{—!)  j  B'mnxXdx[ 

=  (cosna;-V(-l)Bin)ia:]  J  \  coanxXdx+'J{-l)  (sinJi.TAUcL 
whence,  on  substitution  and  redaction, 

«  =  --jsinnic  I  coa nxXdx  — COB nx  I  sia iixXdxy . 

6.     When  the  second  member  X  is  a  rational  and  inteCTal 
Amction  of  x,  the  final  integration  may  be  avoided.     For, 

rcpreaenting  the  given  equation  ia  the  form  /[;};- 1  w  =  JT  +  0, 

we  have 

"'{fur^-m"^ <->• 

A  particular  value  of  the  first  term  will  he  obtained  bj  de- 
veloping \/\-f  )[     in  ascending  powers  (so  to  apeak)  of  -j~, 

and  then  performing  the  differcntiationa  on  X,  while  the 
general  value  of  tlie  second  term  'wUl  introduce  the  requisite 
number  of  arbitrary  constants. 
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Ex.    Given  -^  +  wV  =  1  +  a:  +  a?". 

+  Cj  cos  fkx^  C^  sin  nx 
=  n"*  (1  +  a?  +  a?*)  —  2«"*  +  C^  cos  nx+  C^  sin  na?. 

The  validity  of  the  transformation  of  the  inverse  form 

f  ^+w'J     by  development,  as  of  its  other  transformation  by 

decomposition,  is  tested  by  performing  on  the  result  the  direct 

operation  -^-5  +  n".     We  take  occasion  to  notice  that  different 

transformations,  while  equally  valid,  do  not  of  necessity  con- 
duct us  to  solutions  equally  general,  nor  have  we  any  right  to 
expect  that  they  should.  Each  solution  is  an  answer  to  the 
question  contained  in  the  given  inverse  form,  but  that  question 
may  admit  of  different  answers,  and  no  solution  is  general 
which  does  not  include  them  all. 

The  final  integrations  may  also  be  avoided  when  X  consists 
of  a  series  of  exponentials  of  the  form  e*^  with  coefficients 
which  are  either  constants,  or  rational  and  integral  functions 
of  a?, 

-j-\  e"**  =  7?i"e*^,  we  have,  for  all  interpretable  forms 
d 


•'/(I)  ■ 


the  relation 
d 


/(^)6~=/W«'"' (35), 


the  second  member  expressing  the  complete,  because  the  onljr, 
value  of  the  first  member  when/ (-7-)  is  rational  and  integral, 


JtT.  6.] 


WITH   CONSTANT   COEFFICIENTS. 


nt  a  particular  value  of  the  first  member  vihtn  /(-r-j  i 
!,  the  teat  being  as  before. 

Hence,  if  the  given  equation  be/f ->-]«  =  S-.']„,e'",  we  have 


-\f(i 


=  S^.l/W|- 


H 


..(36), 


the  Becond  term  introducing  the  requisite  number  of  arbitrary 
constants. 

Again,  if,  in  any  expression  of  the  form  /(  t-J  e^X,  we 

convert  j-  into  7^  + ;;'  i  where  -j^^   operates  on  x  only  as 

contained  in  e"",  and  ■—  operates  on  x  only  as  contained  in  X, 
we  liave 


^^Ben< 

l^auice 


_^     ice,  dropping  the   suffix  which   is  no  longer  necessary, 
aince  X  alone  follows  the  operative  symbol,  we  have 


/(l)-"^-"/(;^-)-v., 


,.(37). 


liVhcn  therefore  X  is  a  rational  and  integral  function  of  x,  a 
purticnlar  value  of  the  first  member  may  be  found  from  the 
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second,  by  developing  the  functional  symbol  and  effecting  the 
differentiations.  And  that  particular  value  may  be  made 
general,  as  in  the  following  example. 

Ex.    Given  3^- 3 -5^  +  214  =  «€"•*• 

ax        cLx 

=-'-{(i-)(i-)r-"-{(^-o(^-)r» 

_  ^  f  1 2m  — 3  d       -    ) 

"^     t(»»-l)(»»-2)      l(m-l)(m- 2))*^  "*"**•]* 

(2m-3)e~      ^.^^^+^^. 


(»»  -!)(»»-  2)      {(»»  - 1)  (»t  -  2)}' 

Again,  the  theorem  (37)  relieves  us  from  any  difficulty  arising 
&om  cases  of  failure  referred  to  in  Chap.  ix.  Art.  9. 

d 


Ex.    Given  (^  -  «)  «  =  «""• 


Here  «  =  (|-«)    e-=e"(-)    1  by  (37) 

•  ■ 

When  the  second  member  X  involves  terms  of  the  form 
^  cos  ma;,  5  sin  ma;,  &c.,  we  may  either  substitute  for  them 
their  exponential  values,  or  we  may  employ  directly  the  easily 
demonstrated  theorem 

^  /  cP  \  sin  ^,       J.  sin 

/  hn?        ma;=/(— ml       mx. 
^  \dx    cos  "^  ^        '  cos 


Fart,  g,]  with  constant  coefficiests. 


„  a„  cos  (mx  +  i)  ,  ^^  .  ^    • 

=  i.-= 7^ 3 --i-  G,C0SM3J+  v^amTix. 

In  this  example,  however,  the  failing  case  -which  present3 
itself  when  m  =  n,  is  most  aimplj,  thougli  not  moat  satis- 
factorily, treated  by  the  methods  of  Chup.  ix.  Art.  11. 

The  reduction  of  an  integral  of  the  n""  order  by  the  fore- 
going theory  is  not  devoid  of  elegance. 


We  have 

Now  let  ^  =  e*,  then 

dx      ^    dS' 
rPX      _,d    ^,dX      ^fd      ,\d„.      ,,,, 

Proceeding  thns,  we  have 


pound  operation  denoted  by 

are  absoliitely  equivalent.  Hence  inverting  both,  and  obaerr- 
ing  that  the  inversion  of  the  latter  involves  the  inversion  of 
the  order  of  ita  component  symboh,  we  have 
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Idy^     lid  .,\ld  „\        d 


1  {Id      „  ,  ,V'     ,_     ,Jd 

-1.2...(n-l)l' 


g.  IT1.J 


"©"'''-<»-»'"'(s)-'"+M' 


1.2.. .(n-l) 

the  result  in  question. 
From  (38)  we  have  tlie  theorem 


"A^ 


Ks-')-tf.-"+') (^"' 


which  13  important  in  the  transformation  of  difTerential  eqna- 
tions. 

Forms  purely  aymholicul. 

7.  In  any  system  in  which  thought  is  expressed  by  syra- 
bols,  the  laws  of  combination  of  the  symbols  are  determmed 
from  the  study  of  the  corresponding  operations  in  thought 
Bat  it  may  be  thnt  the  latter  are  subject  to  condtltona  of 
posstbiUty  as  well  as  to  laws  toAnn  possible.  And  thus  it  may 
ne  that  two  systems  of  symbols,  differing  in  interpretation, 
may  agree  as  to  their  formal  laws  whenever  they  both  express 
operations  possible  in  thoug;ht,  white  at  the  flame  time  there 
may  exist  combinations  which  really  represent  thought  in  tbe 
one  but  do  not  in  the  other.  For  instance,  there  exist  forms 
of  the  functional  symbol /i  for  which  we  can  attach  a  meaning 
to  the  expression  j{m),  but  cannot  directly  attach  a  tneaning 
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to  the  symbol  fijA  -  And  the  question  arises :  Does  this 
difference  restrict  our  freedom  in  the  use  of  that  principle 
which  permits  ns  to  treat  expressions  of  the  form  /(t-)  m  if 
J-  were  a  symbol  of  qnantity  ?  For  instance,  we  can  attach 
no  dxrtct  meaning  to  the  expression  e  *'f[x),  bnt  if  we  de- 


=/(a:  +  A)  by  Taylor's  theorem. 

Are  we  then  permitted,  on  the  above  principle,  to  make  use  of 
symbolic  language ;  always  supposing  tliat  we  can,  by  the 
continued  application  of  the  same  principle,  obtain  a  jijial 
result  of  interpretable  form  ? 

Now  all  special  instances  point  to  the  conclusion  that  this 
r^  permisaiblc,  and  seem  to  indicate,  as  a  general  principle,  that 
'Ki:  mere  processes  of  symbolical  reasoning  are  independent  of 
'iii;  condiiions  of  their  interpretation.  In  the  few  instances 
we  may  have  occasion  to  employ,  verification  will  be  easy. 
We  take  occasion  to  notice  tliat,  whatever  view  may  be  taken 
nf  this  principle,  whether  it  be  contemplated  as  belonging  to 
the  realm  of  a  priori  truth,  or  whether  it  be  regarded  as  a 
genera iization  from  exjMirience,  it  would  be  an  error  to  regard 
it  as  in  any  peculiar  sense  a  mathematical  principle.  It 
I'laims  a  place  among  the  general  relations  of  Tiionght  and 
IjHnguage. 

On  tlie  principle  above  stated  we  siiould  have 
«''"*/("■.  V)  =  «'  =  «'*/(',  3) 
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»4+fci 


And  here,  the  expression  e  **  *'*' ,  which  is  without  meaning 
in  itself,  is  to  be  regarded  simply  as  the  representative  of  the 
expression 

which  has  meaning.  And  the  proper  test  of  the  validity  of 
the  symbolic  equation 


consists  in  substituting  for  each  exponential  form  the  series  it 
represents,  and  comparing  the  finally  developed  results,  just  as 
we  should,  by  developing  the  exponentials,  verify  the  alge- 
braic equation, 

Jkm+lfcn  __  fMi^Jtn 
J  J 

It  must  be  noted  that  -y-  and  -7-  are  commutative,  and 

ax         dy 

combine,  in  all  respects,  like  symbols  of  quantity.   We  are  not 

x+"  —  d 

permitted  to  write  e    ''*=  €*e*^,  because  x  and   -r-   are   not 

commutative. 

8.     The  above  principle  is  illustrated  in  the  solution  of  the 
following  partial  diiferential  equations. 

Ex,    Given  ^-«'5^=  ^ (»)  y)- 

=  2^  j  1*1  (^>  y  +  «aj)  -  ^g  (aj,  y  -  aa?)|  dy. 
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the  forms  of  4»,  and  <[>,  being  given  by  the  equationa 
*i  (a:,  y)  =  j  4>  {a:,  ?/ -  ax)  dx  +  -^  (t/), 

*»  {^>  y)  =j<t>  (3!,  i/+ax)dx  +  x  (y), 
■^  (y)  and  x(y)  being  arbitrary  functions  of  y. 
If  i}>  {x,  y)  =  0,  we  bence  find 

or,  if  we  represent  ^j^(]j)dy  by  i/rj(5(),  and  ^jxi^)^If 

Ab  1^  and  %  are  arbitrary,  ■^j  and  ;;^^  are  bo  too.     This  agrees 
wilh  tlie  result  on  p,  370. 

Ex.    Given  ^4  +  r^'  +  S  =  0- 

dx       ay       az 


constant  quantity.  Itemembering  that  the  two  arbitrary  con- 
sluntB  of  the  complete  integral  must  then  be  replaced  by  two 
arbitrary  functions  of  i^,  z,  we  get  the  symbolical  solution 

Developing  the  cosine  and  the  sine,  and  replacing 
'd'      d'\i  . 


I  d^      d'  \i  ,  ,       , 


by  a  new  arbitrary  function  j^  {y,  e),  we  have 
B.  u.  £. 
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+  1X3X5  l^  +  ^j^^^^' ">-**'• 

Under  this  form,  the  solution  is  presented  by  Lagrange  in  the 
Micaniqm  Analytique^  Tom,  il.  p.  320. 

Oeneralization  of  the  foregoing  theory. 

9.     All  equations,  whatsoever  their  nature  or  subject,  which 
are  expressible  in  the  form 

{7r''  +  Ay-'  +  Ay\..  +  A^)u^X (1), 

where  tt  is  an  operative  symbol  subject  to  the  laws 

*7rau  =  airu,     tt  (w  +  v)  =  ttm  +  ttv,     tt^tt^w  =  tt'*'**  m, 

a  being  a  constant  and  u  and  v  functions  of  x,  admit  of  trans- 
formations analogous  to  those  of  Art.  5. 

Thus,  since  w  =  (tt"  +  ^^tt""^  +  -4j7r"~*  . . .  +  A^)'^  X, 

we  shall  have,  when  the  roots  a^,  a^,  ...a^  of  the  auxiliary 
equation 

m"  +  AjTriT'^  +  A^rrC"'*  ...+A^^0 

are  real  and  unequal,  the  transformation 

the  coefficients  N^,  N^, ...  N^  being  determined  as  in  Art.  5. 

The  legitimacy  of  this  transformation  is  proved  by  operating 
on  both  sides  of  (2)  with  7r"  +  -4j7r""\..  + J.^,  and  shewing 
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that  (1)  is  reprodaced  with  the  same  conditions  for  deter- 
mining N^,  J^, ...  A^,  as  if  TT  were  a  symbol  of  quantity.  Bat 
the  question  of  its  completeness,  of  its  conducting,  through  the 
performance  of  the  inverse  operations  (tt— a,)'',  &c.,  to  the 
mOBt  ^cnerai  solution  of  (l},i3  one  that  we  are  not  called  upon 
to  detennine  a  priori.  In  all  the  cases  we  shall  have  to  con- 
sider, its  completeness  will  be  obvious. 

Ex,     The    equation   g_  (2a:  +  l)  ^+(a'  +  a:-l)  «=  0 

is  reducible  to  the  form  7r(ir— 1)«  =  0   where   ''■  =  t — ^' 

Hence 

M=(7r-])''0-7r-'0. 

Let  (tt— 1)"'0  =  y,  then,  since  (■n-— l)y  =  0,  we  have 


|-(^+i).= 

0,  y  =  c^i 

In  like  ma 

oner,  if  x~'0  =  z, 

ffefind 

Ox                   ' 

Therefore 

U=C,€^-c/. 

A  very  interesting  application  of  (he  same  theory  to  the' 
solution  of  partial  ditFerential  equations  is  afforded  by  what 
Mr  Carmicbael  has  termed  the  index  symbol  of  homogeneous 
functions.  Camhridge  and  Dublin  Math.  Journal,  Vol,  Vl. 
p.  277. 

Since,  if  k,  represent  a  homogeneous  function  of  the  a* 
degree  of  the  variables  ic,,  ir,, ...  x„,  we  have 

du,  ,      du,        ,       da.  ,„. 

''■;£-;+''■  5r:-+"-i?:—"- p'' 

it  follows  that,  if  we  represent  the  symbol  3;^  -7-  ...  +  x,  -5— 
by  IT,  we  shall  have 

TTU,  =  aWj ,     tt'i/j  =  o'lt,,  &c, 

26— 2 
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and  therefore,  in  accordance  ■witli  the  reasoning  of  Arts.  3 
and  4, 

/(x)  ».=/(,)». (A), 

an  equation  of  which  the  second  member  expresses  the  com- 
plete, because  the  only,  value  of  the  first  member  when/(w) 
is  rational  and  integral,  but  a  particular  value  when  the  fiiat 
member  contains  inverse  factors, 

Hence,  if  we  have  any  equation  /{tt)  u  =  X,  where  /{w)  is 
of  the  form  tt"  +  A^tt"'^  +  A^tt"^  ...  +A^,  and  Xis  a  aeries  of 
homogeneous  functions  of  the  variables,  suppose 

x=x.  +  a;+...&c., 

we  get 

=i/wr'j^.+t/wi-'x...+i/wri 

-l/Wl-'X+ 1/(*)1-'  ^.■■■  +  t/Wl-'  0,  V  (A). 

To  find  the  value  of  the  last  term,  we  proceed,  as  in  Art.  !>, 
to  reduce  it  to  a  series  of  terms  of  the  form  Ai  [w  —  a)~*0. 
«  being  the  number  of  roots  equal  to  a  of  the  equation y(m}=0. 
Now  it  may,  by  an  induction  founded  on  successive  applicn- 
tions  of  Lagrange's  method  for  the  solution  of  linear  partial 
differential  equations  of  the  first  order,  be  sliewii  that 

(7r-o)-'0  =  w.(loga;,)'-'  +  «.(loga;J'-'... +  «-„..„  (5), 

«„,   v^, w„    being    arbitrary    homogeneous   fanctionft  of 

iCj,  x^, 3T„  of  the  a"'  degree. 


To  this  result  we  may  give  the  symmetrical  form 

Ji,  M,  &c,  being  logarithms  of  any  homogeneous  functioiia 
which  are  not  of  the  degree  0. 

It  remains  to  shew  how  it  may  be  ascertained  whether  a 
proposed  partial  differential  equation  can  be  reduced  to  tbe 
form/(x)w  =  X. 


FOREGOING  THEORY. 


Let  US  resolve  each  symbol  -^ ,  entering  into  -n-,  into  two, 


into  u,  and  -3-  only  as  entering  lato  ir.    Also  let 

ic,  -J — I-  a;.  -; — ...  +  &C.  =  w,  and  ar,  -,-  +  x,  -i — \-  «:e.  =  tt  . 
'  (iCj        *  ax,  '  oar,       '  (ic. 

It  is  easily  seen  tten  that  tt  =  tt'  +  tt".  "We  liave  therefore 
w'u=  (tt— w")  «  =  irw; 

tlietefore  b-™;*  =  (tt  —  tt")  ttm (C). 

Bnt  as  tt",  in  (C),  operates  on  the  variables  only  aa  entering 
into  IT,  which  is  a  homogeneous  function  of  those  variables  of 
itie  first  degree,  we  may  replace  it  by  unity.  We  have  tliere- 
fore  Tr''w  =  (tt  —  1)  TTM.  In  the  same  way  it  may  be  shewn 
that  ■tr''u  =  (it  -  r  + 1)  (tt  —  r  +  2) . ..  ttu.  And  thus  it  ia  seen 
that  any  partial  differential  equation  which  la  expressible  in 

the  form  /{tt)  u  =  X,  on  the  hypotlieais  tliat  -3— ,   -3— ,  &c. 

operate  on  the  variables  only  aa  entering  into  m,  la  reducible 
to  the  form  <^{v)u  =  X,  independently  of  such  restriction. 
This  reduction  having  been  effected,  the  solution  can  be  found 
by  means  of  (-4)  and  {B),  whenever  the  second  member  con- 
sists of  one  or  more  homogeneous  functions  of  a;, ,  a:, ,  ...a;. 


-as'  +  y'  +  ai'. 
Here  we  Iiave  (tt^  -  nir'  +  w)  w  =  a^  +  y*  +  jc*. 
Thoroforo      (7r{ir- 1) -nir  +  n]  «  =  «"  +  }' +  2^, 
or  (Tr-n}{ir-l)  w  =  a;*+^  +  a!*, 


I^J 


I 
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whence 

.=l(»-»)('r-i))-'!»^'+y'  +  :>.'l  +  (('— ■)('-!))■ 
»'+.v'       , 

(2-»)(2-l)*(3- 

M„,  V  denoting  arbitrary  homogeneous  functlona  of  the  degree 
n  and  1  respectively. 

10.  We  may,  "by  simple  transformations,  reduce  to  the 
above  case  various  other  classes  of  equations  differing  from 
the  above  only  aa  to  the  form  of  tt;  e.g.  the  class  in  which 

7r=a,x,^ ha.x.-r-  •..  +  a,x,-T—;   but,  passina;  over  sncli 

'Ma;,       '  'ax,  ax„  '  ° 

special  forms,  we  shall  consider  the  general  eq^aation/(7r)  u  =  X, 
where 

•JT  =  X,  J — h X,  J—  ...  +  X.  T — , 
etc,  (tc,  d  JT„ 

and  each  of  the  coefficients  X,,  X,,...X„,  as  well  aa  X,  may 
be  any  function  whatever  of  thB  independent  variables.  And 
WQ  design  to  shew,  first,  how  it  may  be  determined  whether  a 
given  equation  admits  of  reduction  to  the  more  general  form 
above  proposed;  secondly,  how,  then,  to  integrate  it. 

Suppose  the  given  equation  of  the  w"*  order;  then  the 
symbolical  form  in  question,  should  the  proposed  reduction  he 
possible,  will  be 

{Tr'  +  Ay+Jy^...  +  AJ)u  =  X. (4). 

Now  the  highest  differential  coefficients  in  the  given  equation 
will  arise  solely  from  the  symbol  tt",  and  the  terms  in  which 
they  occur  will  enable  us  to  determine  the  form  of  tt.  Thus, 
for  two  variables,  we  have 

ifdSf      ,.dM\  du 


-(^f-^f)l-(^S-^f)|. 
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in  which  the  terms  containine  -r-; ,  -,-  ,■  ,  -^-,  a 
"  dx? '  dxdy  '   df 

ts  they  would  be,  if,  in  the  first  member, 


bols  of  quantity.     And  thia  law  i 
differential  coetlicienta. 


general  for  the  highest  \ 


Again,  the  form   of  tt  being   determined,   the  yaluea  of  ] 
j4,,  A^,  ...  will,  whenever  the  proposed  reduction  h  possible,    , 
be  found  by  effecting   the  operations    implied   in   the   first 
member  of  (4),  and  comparing  with  the  first  member  of  the 
equation  given. 

Suppose  the  equation  reduced  to  the  form  (4).     Then,  if 
the  auxiliary  equation 

m''+A^m'~'  +  A,m'~'...-i-J„  =  0 (5) 


have  its  roots  all  unequal,  we  have  a  aeries  of  terms  of  the 
form  (ir—ayX;  aud  each  such  term  involves  the  solution  of 
ft  partial  differential  equation  of  the  first  order  of  tlie  form 


''  dx. 


+  X, 


But,  if  the  auxiliary  equation  (5)  have  equal  roots,  partial 
differential  equations  of  higher  orders  will  present  themselves. 
We  deem  it  therefore  important  to  shew  how  thia  difficulty 
may  be  avoided,  or,  to  speak  more  precisely,  how  ita  solution 
may  be  made  to  Sow  from  that  of  the  corresponding  case  of  I 
linear  differential  equations  with  constant  coefficients. 

Introduce  anew  system  of  independent  variable3y,,y,,... 

BO  conditioned  as  to  give  7r=  ->-  .     To  prove  that  such  a  sysfr-  ] 

tem  exists,  and  to  discover  it,  let  ns  assume  y,  y,,-.-y„,  — 
succession,  as  subjects  of  the  above  symbolical  equation,  and 
examine  whetlier  the  results  are  consistent.  And  first,  assum- 
ing t/,  as  subject,  we  have 


.  +  J. 


.(6). 
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Secondly,  assuming  y,,  representative  of  any  of  the  remain- 
ing variables  y^,  y^, ...  y„,  as  subject,  we  have  the  equation 

x*'+z.|i +  ^.|^-» (')• 

It  follows  from  the  above  tlat,  if  we  integrate  the  ausiliaiy 
system 

dx,     dx,  dx„  ,0, 

xrx"-'^. "' 

the  valnea  of  y,,  y^,...y^  vf'iW  be  the  first  members  of  the 
integrals  of  that  ayatem  expreased  in  the  form 

3'i  =  «>.   3'j=«a---3/"  =  « t^)* 

And  it  followa  from  (G)  that  if,  from  the  system 

dx,     dx,  dx^      J  ,,.. 

2.-2.--2:-* <""• 

differing  from  (8)  only  in  that  it  contains  one  additional  mem- 
ber dy^,  we  deduce  an  additional  integral  equation  connecting 
1/  with  the  original  variables  x^,  a:,,  ...  x^,  that  equation  will 
give  the  value  of  y^.  We  see  that  the  number  of  distinct 
anxiliary  equations  is  precisely  equal  to  the  number  of  quan- 
titiea  to  be  determined,  so  that  the  scheme  is  a  consistent  one. 

The  solution  of  the  problem  ia  therefore  virtaally  dependent 
on  the  partial  differential  equation  (6),  from  the  auxiliary 
system  of  which,  (lO),  it  suffices  to  deduce  n  integrals,  one 
expreaaing  y,  in  terms  of  x  ,  x^,...x„,  the  others  determining 
y,,  y^,--yat  as  functiona  ot  a;,,  3:^.,.  a;^,  in  the  forms  (9).  To 
the  arbitrary  constant  in  the  value  of  y^  we  may  give  any 
value  we  please. 

Introducing  the  new  variables,  the  equation  given  now  as- 
sumes the  form 

which  must  be  integrated  as  if  u  and  y^  were  the  only  varia- 
btcs,  an  arbitrary  function  of  y^,  y^,.--y.  being  introduced  in 
tiie  place  of  an  arbitrary  constant.  Finally,  we  must  restore 
to -J!,,  y,,  ...y^  their  values  in  terms  of  aij. 


^©- 
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E..     Given  (1-«tS+2(.-.-)(1-.,)3^ 

Here,  the  forra  of  the  first  three  terms  shews  tliat  we  muat 
have  TT  =  (1  —  x")  J-  +  {1  —  xy)  -r- ,  and  the  equation  assumes 
the  form 

To  avoid  the  difficulty  arising  from  the  imaginary  factors 
of  w'  +  n",  let  us  assume  two  new  variables,  x  and  y,  such 

that  we  may  have  it  =  -y-i .    Then  by  (10) 

dx  dy  ,  , 

^=-—'i-^  =  dx, 

1  —  x       I  — '''If 

corresponding  to  which  we  have  the  integral  systems 
Hence,  if  we  assume 

'''='°s\/(r^)'  ^'=vcS)' 

we  get  the  transformed  equation 

therefore  u  =  coanx'^(y')  +  8innx'-<fr(i/'), 

or,  restoring  to  x  and  y'  their  values, 
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EXERCISES. 

1.  ^_2^  +  ^=«'. 
da?       da?     da: 

2.  |L«-5^  +  6«  =  6~. 
dar       ax 

3.  Determine  the  solution  of  the  above  equation  whe 

cPu       du  « .« 

dar       dx 

^      d^u     ^  du     ^ 
6,     -3-5  +  3  3-  +  2m  =  cos  mo?, 
oar       oo; 

6.     Solve  the  equation  (^ aj  u  =  coa  mos. 

In  the  above  example  it  will  be  most  convenient  to  proceed  thus : 


IT?       ^*^ 

-T — aj  u=^^coamx. 

o        j^w;     ^       cpM    .    ,cPm        /    du  ^     du       \    ^ 

8.  ««— +  2a,y^^^+y^-«(x^+y^-«j=0, 

9.  a?^+2a^^^+^-^y^{a?  +  ^\ 
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10.  Solve,  by  the  method  of  Art.  10,  the  equation 

/    d         d        dV 

11.  The  solution  of  any  equation  of  the  form 


majr  i 
order. 


be  reduced  to  that  of  two  linear  equations  of  the  first 
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CHAP  TEE  XVII. 


8THB0L1CA.L  METHODS,   COXTINCED. 


1.  The  classes  of  equations  considered  in  tlie  last  chapter 
migbt  all  be  gathered  up  into  the  one  larger  class  represented 
bj 

/(7r)«  =  X, 

TT  being  a  symbol  combining  with  constant  quantities  as  if  it 
were  itself  a  symbol  of  quantity.  But  linear  differential  equa- 
tions do  not,  except  under  particular  conditions,  admit  of 
expression  in  this  form.  Those  which  are  of  the  ordinary 
species  involve  in  their  general  expression  two  symbols,  a;  and 

-5—,  operating  in  combination  on  the  sought  and  dependent 

variable  y;  and  no  substituted  form  of  such  equations  is 
general  which  introduces  fewer  tlian  two  symbols  in  the  place 


formation  which  is  general,  and  which  is  adapted  in  a  very 
remarkable  degree  to  tlie  development  of  general  methods  m 
solution.  A  somewhat  fuller  account  of  it  will  be  found  in 
a  memoir  on  a  General  Method  in  Analysis  {Pkilosophioal 
Transactions  for  1844,  Part  II.),  Other  principles  and  other 
methods  will  also  be  noticed. 


The  following  theorems,  demonstrated  1 
frequently  recur. 


Chap.  XVI.  will 


=  I}iD-l)...{D—n  +  l)u 


-0). 


while  the  relations  connecting  j^  and  e*,  become 
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/(D)^./(-)^. (S), 

/(D)^...-/(D  +  -). (S). 

The  latter  of  these  relatMns  emUes  tb  to  tnnsfer  tb«  ex- 
ponential <~*  from  one  side  of  tbe  expnssioD  f{D)  to  tlie  other, 
by  changing  i>  into  D±w^  according  »  the  truLsCerence  is 
from  right  to  left  or  from  left  to  light.  Thus,  as  another  fei-u 
of  (3),  we  ahoold  have 

•-/(»)—/(/>-")<-« w. 

It  is  an  immediate  coosefjaence  of  the  ahove  theorem  that 
every  linear  dijirential  (^[tiatitm  tehicA  can  be  expressed  m 
thejvrm, 

(a  +  te  +  M»...)^+{a+i'aj  +  cV...)^+&c  =  X..(5), 

can  be  reduced  to  the  ayv^olical  form, 

/.(C)u+x(i)).'«+/,(i))  .»»+&=.  =  r (G), 

where  Tis  a  function  of  6. 

For,  mnltipljing  the  giten  equation  hy  jc",  and  assuming 
j-=e*,  tiie  fir3t  term  of  the  left-haiid  member  hecomca,  by  (1), 

(a  +  ie»  +  m"  +  &c.)  D{D^\)...{D~n  +  \)u, 

and  this  is  reducible,  by  (4),  to  the  form 

aD  {i>  - 1) ...  p-n  + 1) «  +  J  (O  - 1)  {D  - 2) ...  {D - »)  t»« 

+  c(i)-2)(i)-3)...(i>-M-l)6"'«  +  &C., 

each  term  of  wliich  is  of  the  general  form  <^{D)f'*u.  The 
other  terms  of  the  first  member  of  (5)  admitting  of  a  similar 
reduction,  while  t!ie  second  member  becomes  a  function  of  $, 
the  equation  itself  assumes  the  symbolical  form  (G). 

Ex.  1 .     Given  ^  -  nV  =  0. 
oar 

Multiplying  by  x^,  and  transforming  as  above,  wc  get 
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Ex.2.     Given  {l  +  ax*)-r-i  +  (zx-r- ±n*u^^{x). 

Multiplying  by  a?,  we  have,  by  (1), 

(1  +  a^*)  D  (2?- 1)  M  +  a€^i)w±  nV*tt  =  6^^(6^. 

Bat 
c'<'i>(i>-l)t«=:(2)-2)(2?-3)€**M;  and  €^i>M=(Z?-2)e''i«, 

whence,  substituting,  and  collecting  together  terms  like  with 
respect  to  the  exponentials,  we  have 

as  the  symbolical  form. 

To  return  from  the  symbolical  to  the  ordinary  form  of  a 
differential  equation,  we  must,  by  (3),  transfer  the  exponentials 
to  the  leji  of  each  symbolic  function  /(i?),  convert  the  latter 
into  a  series  of  factorials  of  the  form  2)  (J9  -  1) ...  (i)  —  n+*l), 
and  then  apply  the  transformation  (1). 

Ex.  3.     Given  D{D-'l)u  +  D{D  +  l)^u^O. 

We  have  in  succession, 

i>  (2>- 1)  w  +  c*(2> +  !)(/?  + 2)  w  =  0, 

i>(i>-l)w  +  €*{i>(i>-l)  +  4i>  +  2}w  =  0, 

Therefore,  dividing  hj  x, 

,         „,  d^u  du 

A  symbolical  equation  which  has  only  two  terms  in  its  first 
member  may  be  termed  a  binomial  equation ;  one  which  has 
three  terms  a  trinomial  equation,  and  so  on.  We  may  deter- 
mine by  inspection  to  which  of  these  classes  an  ordinary 
differential  equation  is  reducible.  For  multiplying  it  by  sucn 
a  power  of  x  as  to  permit  its  expression  in  the  form 
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where  A,  B,  &c.  are  algebraic  polynomials  witli  respect  to  a;; 
the  number  of  distinct  powers  of  x  involved  in  those  polyno- 
mials will  determine  the  number  of  terms  in  the  reduced 
symbolical  equation. 

Ex.  4.     Thus  the  equation 

Keying  expressed  in  the  form 

(o  +  hx)  3?-^^  +  {cx-Vex*',x~  +  {q3^u, 

it  is  seen  that  its  symbolical  form  will  be  trinomial,  since 
tiie  terms  within  the  brackets  involve  x  in  the  degrees  0, 
) ,  and  3. 

Finite  solution  of  differential  equations  expressed  in 
the  si/mlolical  form. 

2.  If  we  affect  both  sides  of  the  symbolical  eqnation  (G) 
^■th  [/o(i>)j",  then  for  f,{D)-%{D)  write  0,(2>)  &c,  and  for 
l/,(i>)]"'  jT  write  U,  we  shall  have 

«  +  ^,(i>)e*«  +  ^,{Z))e'*^...+  ^.(i))6^a=F (7); 

and  under  this  form  the  equation  will  be  discussed  in  the  fol- 
lowing section. 

PSOP.  I.     The  equation 

«  +  a,^(2J) ^u  +  a,<f>{D)  <f>(D-l)  e^a... 

+  fl.0{iJ).^(iJ-l)..,^(fl-n  +  l)«"««  =  tr...(8), 

may  he  resolved  into  a  system  ofeq^uations  of  Hie  form 

the  values  of  q  hetntj  determined  by  the  equation 
5"  +  ay  +  a^""". ..  +  o,  =  0. 
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For 

and  in  general 

^(7>)^  (J? -l)...^(i)-n  +  l)^M«{<^(Z)) €•}•«. 

So  that,  if  we  represent  the  symbol  ^  (Z?)  €*  by  p,  the  equation 
in  question  becomes 

therefore  w  =  (1  +  a^  +  a^' . . .  +  anp*)"*  U 

=  {iV; (1  - qj>r  +  N,{l-qj,r...  +  N,{l- q^r)  U, 

provided  that  Jj,  Jj-'-Jn  are  roots  of  the  equation 

j-  +  a,}*-*  +  a,2*^...  +  a^==0, 

and  that  N^^  N^...N^  are  of  the  forms 

fi— 1 


(2l-?^(?l-?8)  —  (?!-?-) 


jv:=' 


Let  (1  —  Jip)"^  ?7=  t*j,  (1  —  JjjP)"*  £7"=  M„  and  so  on,  then 

where,  in  general,  Ui  is  given  by  the  solution  of  the  equation 

Ui-q^{D)e\=U. (9). 

The  solution  of  the  general  equation  (8)  is  therefore  dependent 
on  that  of  the  binomial  equation  (9). 

When  (j>{D)  is  of  the  form  D'^  the  equation  (8)  corresponds 
to  the  ordinary  linear  differential  equation  with  constant  co- 
efficients. 


HP.  2.]        EQUATIONS   IN  THE  SYMBOLICAL   FORM. 


Thaa  tte  equation  w  -  ^^_  ,  e^'u  =  0,  which  may  be  in- 
tegrated by  the  above  process,  is  only  the  symbolical  form  of 
the  equation -T^  —  2'it  =  0  (see  Ex,  1);  audita  solution,  ex- 

essed  in  terms  of  a:,  is 


«=Ce^+CV 


In  like  manner  the  equation  u  +  j 


e"(i  =  0  has  for 


ita  solution,  expressed  in  terms  of  x, 

u=  G cos qx  +  C  sin qx. 

But,  when  tf>  (D)  \s  not  of  the  form  I>~',  the  equation  (8)  wiil 
npreaeiit  an  ordinary  equation  with  variable  coefficients. 

Ex.  5.     Given 

(:£"  -  3^  +  23;*) '^  +  (4.C  -  fe')  1^  +  (2  +  6a:)  w  =  aa:\ 

The  symbolical  form  of  this  equation  is 
Bence 

I" 


1.     3^-^'..  l"'^-''"^~''c-»--  "- 

■  JJ  +  1     ^'1,D  +  2){JJ+1)  (»  +  2)(«  +  l)' 


Or,  putting 


ae' 


WSn 


n-i  ,_ 

(l-3p  +  2p')..-I'. 

= ! ,t4   " Mr 

l-Sp  +  V        Vl-2(>     i-pl 


»Iiere  »,=  (l-2p)-'r,  „,=  {l-prT. 

L    B.D.E. 


...(»), 
27 
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From  the  former  we  have 

whence  (2>  +  2)  w,-  2  (J?  -  2)  e«w  =  i^; 

and  this  gives 


du,  .  ,^  .  ^  s  aod 


% 


In  like  manner  we  find,  for  w^, 

>-^)£  +  (2  +  a:)«,  =  ^ (c). 

The  values  of  u^  and  w^,  determined  from  (J)  and  (c),  and 
substituted  in  (a),  will  give  the  complete  solution. 

If  a=0,  we  find 

g,(l-2a:)'+C;(l-a:)» 

3.    We  proceed  to  consider  more  fully  the  theory  of  the 
binomial  equation  . 

u-V^iPie'^u^U (10). 

PeOP.  II.     The  equation  w  +  <^  {D)  e^^u  =  U  will  be  converkd 
into  v  +  ^{D+n)  e^v  =  V,  by  the  relations 

For  assume  u  =  e^v^  and,  substituting  in  the  original  equa- 
tion, we  have 

therefore         e'^v  +  6*^0  {D  +  w)  e^v  =  U,  by  (3), 

v-\-^{D  +  n)e^v^  e^^U. 
Let  27=  €**^  V]  then  the  above  becomes 

as  was  to  be  shewn. 


ART.  3.]        EQUATIONS  IS   THE  STilBOLICAL  FORM.  4 

Thtis  in  any  binomial  equation  we  can  convert  ^(D)  i, 
<t>  (D  +  n),  «  being  any  constant. 

Prop.  III.    The  eqitation  m  +  ^  (O)  t^u  =  U  will  he  converted 
into  v\-^  {D)  e'^v  =  V,  by  the  relations, 


'  +  (■0) 


tm. 


,^(i))j.(.P-r)0(J)-2r)... 

For,  aaaume  u  =y  (-0)  v,  ami,  substituting  in  the  originnl 
equation,  we  have 

therefore      f{D)  »  + ./.  {I))/[D  -  r)  e"*!)  -  U,  by  (4), 


•'UmrV (")■ 


Comparing  this  with  the  equation  v-{--^  {D)  e^\ 


^^m-^-nm 


fW 


AD) 


f{B-r)  = 


>(Z)) 
(D 


f{D-T). 


^(D- 


,/(C-2>-), 


1  so  on;  wherefore  the  value  q( /(D)  will  be  representetl 
L.i    •  c  ••         J        i(/))c(.(0-r)  +  (/)-2rt.,.       „ 
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With  the  relations 

As  this  proposition  is  of  great  importance  in  the  solution  of 
diflferential  equations,  it  will  be  proper  to  examine  the  condi- 
tions which  its  application  involves.  Evidently  they  con- 
sist in  such  a  choice  of  the  form  of  -^  [D)  as  will  render  the 

symbolical  product  P^  t  (tI  finite,  and  the  transformed  eqtia- 

tion  (11)  integrable. 

That  the  expression  of  P^  t  (tL  ^^7  ^^  fihite,  it  is  sufficient 

that  for  every  elementary  factor  ;)^(i?)  occurring  in  the  nume- 
rator there  should  correspond  a  similar  factor  v  (i?  ±  tV)  in 
the  denominator,  ^*  being  any  integer  or  0;  and  t;ice  verMi; 
for 

^'X  i^  +  ir)     X(^  +  *'»•)  X  {^  +  (»  - 1)  »•}•  •  • 


-X{D  +  ir)x{D+{i-l)r)...x{I)  +  ry 
wbich  is  a  finite  expression.    Again  1 

^'xi^-  *■»•)  ~  X  (^  -  *■»•)  X  {-0  -  (» + 1)  »•}••• 

=x(^)x(^-'-)---xI-0-(»-i)'-]. 

which  Is  also  finite  ;*  the  product  of  any  number  of  such  ex- 
pressions is  finite  also. 

Hence,  if  x(Z^)  be  any  elementary  factor  of  ^  (Z>),  it  maybe 
converted  into  %  (J?  ±  ir) ;  for  let  <^  (D)  =  x  {^)  Xi  (^)»  ^ 
let  '>^.{D)  =  x-(2>  ±  ir)  Xi\^)y  wherein  Xi(-^)  denotes  the  "p^ 
duct  of  the  remaining  factors,  then 

p<f>iD)_p     XJD) 
'■^{JJ)~    ''X{^±ir)' 

which  is  finite. 


\ 


AHT.  4.]        EQUATIONS  IN  THE  SYMBOLICAL  FOESL 


Hence  also,  if  ^  [D)  iavolTe  any  factor  of  the  form     /,.,- 

it  may  te  made  to  disappear ;  for  let  0  [D)  =    ^}.    . 
andUtf  (-D)  =  X,(-B),tlien  " 
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l>±ir) ' 

x.m, 


)■  (!>)__ 


x(o) 


whicli  ia  finite. 


■i,{D)        'X(-B  +  .V)' 


4-  We  see,  then,  tliat  there  are  two  distinct  kinds  of  trang- 
formation  to  which  the  Proposition  may  be  applied.  In  the 
firet  kind  ^  (D)  ia  converted  into  another  symholic  fanction 
^  {/>)  without  any  loss  of  component  factors,  whether  of  nu- 
merator or  of  denominator,  hut  only  with  such  change  as 
consists  in  the  conversion  of  D  into  S  +  ir.  And  liere  the 
order  of  the  transformed  equation  ia  the  same  as  that  of  the 
equation  given,  and,  its  solution  introducing  a  sufficient  num- 
ber of  arbitrary  constants,  no  otliers  need  to  be  introduced, 
either  in  the  prior  determination  of  V  or  in  the  subsequent 
derivation  of  w.     But  in  tlie  second  species  of  transformation 

Bome  component  factor  of  i^  (TJ)   (usually  of  the  form  -tt — r 

where  a  —  b  is  a  multiple  of  r)  is  lost,  and  the  transformed 
equation  being  of  an  order  lower  than  that  of  the  equation 
given,  the  deficient  constants  of  its  solution  must  be  supplied, 
tither  beforehand  in  the  determination  of  V,  or  subsequently 
'  L  the  derivation  of  u.  If  in  the  former,  any  constants, 
fficient    in    number,    introduced    by   the    performance   of 

,,  fjjii    U  w'lU  serve  the  purpose.     If  in  the  latter,  all 


!  constants   introduced  by  the  performance  of  P, 


■m 


Dst  be  retained,  but  their  subsequent  relation  must  be  de- 
mined  by  means  of  the  differential  equation. 
'^he  reason  why  the  constants  connected  with  the  disap- 
'ng  factors  are  arbitrary  in  V  alone,  ia,  that  V  enters  into 
;her  equation  than  the  one  in  whose  solution  those  cou- 
inta  are  found.     If,  however,  the  entire  aeries  of  constants 
I  in  K  be   retained,  they  will  be  reduced  by  the  subsequent 
■'  ■'  main  gassing  to  the  value  of  m. 
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All  that  may  seem  obscure  in  the  above  statement  will  hb 
made  clear  by  the  following  examples. 

Ex.  6.    Given  -j-j^  +  s'w  —  -^= 0,  an  equation  occurring  in 
the  theory  of  the  earth's  figure. 

The  symbolical  form  is 


vt 


Now  we  may,  by  Prop.  lii,  directly  reduce  this  equation  to 
the  form 

s 

which,  by  Prop.  l,  is  resolvable  into  two  equations  of  the 
first  order.  But  it  is  better  to  assume  as  the  transformed 
equation 

^+i>(^^^=<' (^)' 

the  solution  of  which  is  known  already.    Art.  2. 
By  Prop.  II,  assuming  u^e'^^w^  we  have 

«'+^T^'''"'=^ ^'^' 

Again,  by  Prop.  Iii,  we  can  pass  from  (c)  to  (6)  by  assuming 
Hence  u  =  e"-*  {D  - 1)  (2)  -  3) « 

on  restoring  x  and  patting  for  v  its  value  in  terms  of  x. 


ART.  5.]        EQUATIONS   IN  THE  SYMBOLICAL  FORM.  i 

Effecting  the  differentiations,  we  find 

«  =  c  ■([t  — 5')  3in  {qx-'rc) z.o^{qx-\-d)\ ((?). 

We  might  have  proceeded  directly  from  (a)  to  (i)  by  Prop. 
Ill ;  but,  had  we  done  so,  the  final  reductions  would  not  have 
depended  on  differentiations  alone.    Thus  we  should  have  had 

'(Z>+2)(2>-3)         i?  +  2 
=  {1  - 3  (2>  +  2)-']  r  -  (1  -  ^€■'^^D-'i'')^^ 


«f^< 


whence,  restoring  x  and  giving  to  w  its  previous  value,  we 
should  be  led  to  the  same  solution  as  before. 

5.  The  two  forms  of  solution  above  presented  illustrate  an 
important  observation,  viz.  that  when  in  the  transition  from 
0  {D)  toi^{D),  by  Prop,  ni,  the  reductions  consist  in  augment- 
ing, if  we  may  be  allowed  the  expression,  D  in  factors  of  the 
denominator  of  ^  (i>),  or  in  dimmishing  D  in  factors  of  the 
numerator,  they  will  be  effected  by  differentiations;  while 
those  reductions  which  consist  in  augmenting  D  in  factors  of 
the  numerator  of  0  {D),  or  diminishing  it  in  factors  of  the  de- 
nominator, involve  integratious.  And  it  is  one  use  of  Prop,  n, 
that  it  enables  us,  in  many  cases,  so  to  prepare  the  given 
symbolical  equation  that  the  final  reductions  shall  depend  on 
differentiations. 

Ex.  7.  It  is  required  to  determine  the  symbolical  form 
and  character  of  those  differential  equations  of  the  w'"  order, 
the  solution  of  which  depends  on  that  of  the  equation 

The  symbolical  form  of  this  equation  is 


^D{D-l)...[D-n  +  \y 


where  V  is  the  e^mbolical  form  of  [t- )   -^j  i.e.  the  result 
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obtained  by  writing  e*  for  x  in  tbe  n"'  integral  of  Xdx",  no 
constants  being  added  in  tlie  integration.  From  inspection 
of  (a),  it  19  evident  that  the  class  of  equations  sought  mast,  on 
assuming  x  =  e^,  be  expressible  in  the  form 

"*(i)+<.,)(i)  +  <.J...(Z)  +  oj'"°=  ^- ®' 

in  which  we  shall  suppose  the  quantities  a^,  u,,..o„  to  be 
ranged  in  the  order  of  decreasiDg  magnitude.  Put  u  =  e"°'*u,, 
then  by  Prop,  II, 

The  first  factor  of  the  denominator  of  A  {D)  in  (c)  now 
agrees  with  the  first  factor  in  that  of  i/f  (D)  in  (a).  In  any  of 
the  remaining  factors  we  niay,  by  Prop,  ill,  convert  D  into 
J)  +  in,  i  being  any  integer, — hence,  that  they  may  all  cor- 
respond with  tne  factors  of  -^  {D),  it  is  necessary  tliat  each  of 
the  quantities 

a_  —  a,  + 1     c,  —  a,  +  2     a.  —  a, 4-  3      a,—  a,  +  n  —  l      ,  ^ 

»     ■  ~-ir~'  — jr~'- — ; — -w- 

should  be  equal  to  a  negative  integer  or  to  0.  And  in  this 
statement  the  conditions  of  finite  solution  are  involved. 

The  value  of  u  will  be  deduced  from  that  of  v  by  differentX' 
ation,  for  since  a^  —  a^  <  —  1 , 


"(ZJ  +  a^-aJ 


=  (fl  - 1)  {Z>  ~ 7!  + 1) ...  (Z)  +  a,- a,  +  n). 


and  so  on  for  the  remaining  factors  to  which  P„  is   to   be 
applied. 

Ex.  S,  Given  -j4  -  -  ■,  u  +  q'u  =  0,  where  i  is  an 
integer. 

This  equation,  which  includes  that  of  Ex.  6,  presents  itself 
in  various  physical  problems  (Poisson,  Thcorie  Mathemattque 
de  la  Chaleur,  p.  158.     Moasotti,  on  Molecular  Action,  (fee.). 
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Its  symbolical  form  is 
Hence,  by  the  last  example, 

=  e-*'(2>-l)(2>-3)...(i?-2t  +  l)« (i), 

where  t;  is  given  by        -tj  ±  2*^  =  0, 

The  expression  (h)  maj  be  reduced  to  a  more  convenient 
form,  as  follows. 

Since  /(2>  -  a)  =  e"f{D)  e-«*,  we  have 

Hence,  according  as  the  tipper  or  lower  sign  is  taken  in  the 
original  equation,  we  have 

1   /  ,  d\*  c,  cos  ox  +  e,  sin  gx  , . 

«=^'r^j  a^  (")' 


or 


"=^r  ^j  -'-^^=^ ('^- 


Ex.  9.    Given  ^-a'g^-    ^    V^     =  0. 

Comparing  this  equation  with  the  last,  we  see  that  its  sola- 
tion  may  be  derived  from  {d)  by  changing  therein  q  into 

a«j-,  and  Cj,  c,  into  arbitrary  fanctions  of  y  following  the 

exponentials.    Hence  we  shall  have 
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-  Jl  f^  dV (f>  (y  ^ax)  +  'yfr  (y -ax) 

The  reason  why  the  arbitrary  function  ^(y)  jntort  be  plaoed 

after  e"^^  and  not  before  it,  is  that,  in  the  derivation  of  the 
eKemplar  form,  tlie  arbitrary  constant  takes  its  place  after,  an«^ 
not  before  e*"'. 

For  a.-^fo-^iiyo-'"- 

Here  indeed  we  may  transpose  the  constant,  but  when  q  is 

converted  into  a  -y-  we  have 

dy 

and  here  the  arbitrary  function  cannot  be  Izansposed,  since  y 
and  -7-  are  not  commutative. 

dy 

The  principle  here  illustrated,  and  which  is  a  very  important 
one,  is  that  all  conclusions  founded  on  community  of  formal 
laws  'should  stop  short  of  interpretation.  The  form  should  be 
kept  distinct  from  the  matter.  There  is  perfect  analogy  between 
the  theorems 

but  not  between  the  theorems 

because  in  the  formation  of  the  latter  interpretation  has  been 
employed. 
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^B    The  above  example  ia  one  in  which  Monge's  method  of  | 

Violution  would  fail,  except  for  the  particular  case  of  i 

■■   And  this  gives  occasion  to  the  remark  that  symbolical  methods  J 

are  not,  as  they  have  sometimes  been  supposed  to  be,  valuable  ] 

only  as  abbreviating  the  processes  of  analyais.     There  are  in-  I 

numerable  cases  in  which  they  afford  the  only  proper  model 

i,  of  procedure, 


I     Ex,  10.    Given 


'3?^ 


")4S- 


2n{2n~p)  u-O. 


This  equation  occurs  in  some  researches  of  Poisson  on  definite 
integrals.     The  symbolical  form  is 


{J)  +  2n-'2)(D  +  2n~2-p)   , 


..{a). 


IB^his  equation  is  integrable  in  seTeral  distinct  cases,  bat  we  J 
iSiall  examine  here  the  particulai'  case  in  which  n  ia  an  | 
integer. 


AsgumiDg  as  the  tranaformcd  equation, 


D  +  P 


-F.. 


■(»). 


it  being  necessary  to   introduce   V  because  the  transformed  ] 
equation  is  of  an  order  lower  than,  that  of  the  equation  given, 
we  have, 

ID  +  2n-2 
; 


1)    " 

=  (iJ  +  2»-2)(i>  +  2a-4)...  (Z*+2)v (c), 

0  =  (-O  +  2n-2)(Z)  +  2ft-4)...  (^+2)F. 
The  latter  equation  gives  for  V  the  general  value, 
V=  ce^"  +  c,e-^*  ...  +  C„-,6-<*"-^^ 
f  which  it  suffices  to  retain  one  term.     Eetaining  the  first, 


Rubstituting  in  (&),  and  operating  on  both  sides  ivitli  D+p, 
■we  get 


iD  +  p)v-(D  +  2n- 


=  c,(;>-2)e-* 


Keetoring  x,  and  integratin  g,  a  value  of  v  is  found,  involving 
two  arbitrary  constants,  whence  u  will  be  given  by 


»=(-l+^»-^)(4.+^»-^)-(4+^>' 


..^d). 


Tlie  proposed  equation  is  also  integratle  whenju  is  an  odd 
integer,  and  when  2n—p  is  an  even  integer.     lu  the  former      j 

case  we  may  assume  as  the  transformed  equation,  ^^^^M 


{D  +  2n-l~p)  (D  +  2n-l-p-l) 


{D  +  p)(D+p-l) 


^'v=6 


which  must  be  integrated  by  Prop.  i.  In  the  latter  case  we 
must  assume 

but  in  this  case  two  conatanta  must  be  retained  in  V;  viz.  one 
from  each  set  of  the  reducing  operations  by  which  the  factors 
of  <}}  (D)  are  made  to  disappear. 

6.  It  will  be  observed  that,  in  the  foregoinp;  examples, 
we  reduce  the  proposed  symbolical  equation  by  Propositions 
II.  and  111,  either  directly  to  an  equation  of  the  first  order,  or 
to  a  form  which  by  Prop.  J.  is  resolvable  into  a  system  of 
equations  of  the  first  order.  But  there  exist  other  equations 
admitting  of  finite  solution ;  for  example  such  as  by  Props.  II. 
and  III.  are  reducible  to  either  of  the  primary  forms, 


..(13), 


The  former  of  these  is  the  symbolical  fonn  of  the  equatioi 


-±n'u  =  0, 


■.  6.]         EQUATIONS   in  THE   SYMBOLICAL  FORM. 
'hich  is  reducible  to  -^  +  n'w  =  0,  by  the  aasumptit 

JVt^  +  oar'J 
IThe  latter  ia  the  symbolical  form  of  the  eq^uation 


which  13  reducible  to 


— ^  +  n'u  =  0,  by  the 
at  '    ■' 


Hence,   the  ordinary  solutions  of   (13)   and   (14)  will  bo   ] 
obtained  by  substituting 

* = (    ^^       ( =  r ^^ 

J^[l  +  axy  Ja;V(^'  +  «j' 


It  may  be  added  that  the  forms  (13)  and  (14)  are  alliedi . 
the  one  being  convertible  into  the  other  by  changing  6  to  ~d, 

Ex.  11.    Given 

(I-ic')  -j^-{2m  +  l)x  ~  +  (2'-m')M  = 

The  symbolical  form  is 


If  we  apply  Prop,  ir.  ao.as  ti>  convert  S  into  D  —  m,  an^ 

len  by  Prop.  in.  reduce  the  equation  to  the  general  form  (ISjJ 

^e  shall  obtain  the  final  solution  in  the  form 

"  (s)   ^'^  ^°^  ^2  sin"'  x)  +  c,  sin  (2  aio-^j!)!. 
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7.     JPfaff's  Equation.    The  differential  equation, 

(a  +  Jx-)  x'^,  +  {o  +  eaf)x^  +  {f+g7r)u  =  X (a), 

which  includes  all  binomial  equations  of  the  second  order,  has 
been  discussed  by  Euler,  and,  with  greater  generality,  by 
Pfaff  [Disquisittones  Analyticce).  We  propose  to  investigate 
the  conditions  under  which  it  admits  of  finite  solution. 

It  suflSces  for  this  purpose  to  consider  the  case  in  which 
X=0. 

The  symbolical  form  is  then 

If  n  is  not  equal  to  2,  it  is  convenient  to  change  the  inde- 
pendent variable  by  assuming  nd  =  2^',  whence 

d  ^n  d 
d0~2dff' 
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So  that  changing  nO  into  20\  we  must  change  D  into  -  D. 
The  result  may  be  expressed  in  the  form, 

£(i)-«,)(i)-a,) 

where  a,  and  a,  are  roots  of  the  equation, 
and  j8,,  /3,  are  roots  of  the  equation, 

°t(t-V+''t+-^=^ • (*)• 

1st,  By  Prop,  iii,  (c)  can  be  immediately  reduced  to  the  form 
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^■od  then  resolved  into  two  eq^uations  of  the  first  order,  if 
^^^ve  at  the  same  time  a,  —  Oj,  and  ^,  -  j9,  odd  integera. 


2ndly,  The  equation  can,  by  Prop,  iir,  be  reduced  to  an 
eC[iiation  of  the  first  order  if  any  one  of  the  four  quantities 


IS  an  even  integer, 

Srdly,  It  is  easily  shewn  that  by  Props,  ii.  and  III.  (c)  ia 
iducible  to  the  integrable  form  (13)  if  tlie  quantities 

j8,-;8,   and   c(,-|-a,-^,-A 

e  both  odd  iutegera. 

4thly,  It  ia  in  like  manner  reducible  to  (14)  if  the  quanti- 

a,  —  ff,   and   a^+  "^3  —  ^,  —  A 

Pjte  both  odd  integers. 

These  results  may  be  collected  into  the  following  theorem. 
The  eqnation  (c)  is  integrable  in  finite  terms,  Ist,  if  any  one 
of  the  lour  quantities  represented  by  a  — ^  is  an  even  integer;  I 
2ndly,  if  any  two  of  the  quantities 


|bre  odd  integers. 

In  this  theorem  the  integral  values  are  supposed  to  be  I 
either  positive  or  negative,  and  tlie  even  ones  to  include  the  ] 
T»lue  0. 

The  above  results  are  equivalent  to  those  of  Pfaff,  as  pre- 
Bented  with  some  slight  increase  of  generality  in  a  memoir  by  [ 
Sauer  {Crelle,  Vol.  11.  p.  93).  Ptaff's  conditions  are  how- 
ever exhibited  in  so  complex  a  form  as  to  render  the  com- 
Srison  difficult.  His  method,  it  is  needless  to  say,  is  wholly 
ierent  &om  the  above. 
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Symbolical  equations  which  are  not  hinomiaL 

8.  Although  processes  of  greater  or  less  generality  may 
be  established  for  the  treatment  of  equations  which,  when 
symbolically  expressed,  involve  more  than  two  terms  in  the 
first  member,  yet  their  reduction  if  possible  by  some  preli- 
minary transformation  to  the  binomial  form  should  always  be 
our  first  object.  We  purpose  here  to  illustrate  this  observa- 
tion, 

Ex.  12.     Given  -j^  =  a  —  7- — ^—^ . 

dar  {2cx  —  xy 

Writing  this  equation  in  the  form 

{^c-xyx^--^-\'bt/  =  a  {2cx-x*)\ 

we  see  at  once  that  its  symbolical  form  will  not  be  binomial! 
Assuming  y  =  (2c  —  aj)*"?^,  we  have  on  reduction 

(2c-a;)  x^  j-r  -  2ma;^  -7-  +  — ^^-7; — u  —  y- rt=T. 

^  ^      dx^  dx  2c —  X  (2c-a;)"'^ 

Now  let  m  be  so  determined  as  to  make  the  numerator  of 
the  third  term  divisible  by  its  denominator.  This  involves 
the  condition 

m(w-l)+— ,  =  0...... (a), 

while  the  differential  equation  becomes 

(2c-a:)a;'^  -  2maj»  ^-771  (w- 1)  (2c  +  a:)  M=  ^-g^-^,, 
of  which  the  symbolical  form  is 

{J)^m)  {JD^m^V)u^  1  (i>+m-l)  (i?+m-2)e^u=  J^-^g^^p ' 
whence,  operating  on  both  sides  with  (Z>  +  m  —  1)"^, 

(Z)-m)  w  -  i-  (i)+ w  -  2)  eV  =  ~  ^^^^^  i>*'  e^*""''^*  (2c  - 1^'"*. 
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Uestoring  x,  and  eolving  the  equation,  we  have,  on  representing 

"liich  integration  by  parts  reduces  to  the  form 

"'^  2c  (2m  -  I)  ■ 

Therefore     «  =  —! i L- 1, 

tlie  integral  required.  It  is  to  be  noted  that  each  integration 
introduces  an  arbitrary  constant.  It  is  alao  seen  that  each 
value  of  wj  derived  from  (a)  leads  to  the  same  result. 

The  above  equation  occurs  in  the  problem  of  determining 
the  tendency  of  an  elastic  bridge  to  break,  when  a  heavy  body, 
e.  g.  a  railway  train,  passes  rapidty  over  it.  The  equation 
between  y  and  x  is,  on  a  certain  hypothesis,  that  of  the  tra- 
jectory described.  See  an  interesting  paper  by  Prof.  Stokes 
{Cambridge  Phil.  Transactions,  Vol.  viii.  p.  708). 


the  well-known  equation  of  Laplace's  functions. 

Representing  ;ti'v'(— l)  hy  a,    the   equation  may  be  ex- 
pfeased  in  the  form 

(l-^T^-2,.(l-^-)|  +  (n(»+l)(l-;.-)-a>  =  0, 

and  it  is  evident  that  it  would  not,  on  assuming  /l  =  e*,  take 
the  binomial  form. 

Let   then   «  =  (1— /*')'r.     We  find,   on  substitution,  and 
division  of  the  result  b  °'"" 
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(l-M')g-(4r+2)^^+{«(n+l)-4r«-2r},,+  ^^-«=0...(a). 

Let  4/^  —  a'*  =  0.    Then  r  =  +  - .    Either  sign  may  be  taken. 
Choosing  the  lower,  we  have 

an  equation  which,  on  making  fi  =  ^f  assumes  the  symbolici^ 
form 

^_iD-a±n-^-a-n-^^^^^ ^^^^ 

To  integrate  this,  assume 

Then  "by  Prop,  ill., 

t;  =  (i?-a  +  w-l)(2>-a  +  ?i-3)...(i)-a-n  +  l)«; 

=^""(li)>«' • ('^' 

while  (c),  resolved  by  Prop.  i.  and  integrated,  gives  the  solution 

«» =  (1 + /.)-^f  i<f>)  +  (1  -  /.)««x  W W. 

^ft  and  X  being  arbitrary  functional  signs.  This  expression 
for  w  having  been  substituted  in  (t?),  we  must  write  ttVI"!) 
fox  a,  and  interpret  the  result. 

Now  if,  instead  of  >^(^)  and  x(^),  we  write  '^^{€*V(-i)|  and 
^  {€*V(-i)|j  as  we  are  evidently  permitted  to  do,  and  if  we 
observe  that  generally 
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=/{M c>o. 

we  shall  .ultimately  find 

WW  i^o*.  ^v<-x.}=M-(^y'{(/*+Mr^(^') 

+  (A*-A*rx(^^)}..... (15), 

^hicli  is  the  complete  integral. 

For  a  discussion  of  this  result,  and  for  the  finite  expression 
for  Laplace's  functions  to  which  it  leads,  the  reader  is  referred 
^o  a  paper  on  the  Equation  of  Laplace's  functions  in  the 
Cambridge  Mathematical  Journal.    (New  Series,  Vol.  I.  p.  10.) 

If  in  the  equation  (a)  we  make  the  third  instead  of  the 
fourth  term  to  vanish,  which  gives  for  r  the. values  -  and 

-*•  -— —  ,   and  then  assume    -yrr- — ar  =  ^>  we  shall  obtain, 
2     '  V(l-/^)     .  .  ' 

taking  the  second  value  of  r,  the  symbolical  equation 

(D  +  n-iy-a* 
"+       D{D-1)       *  "     "• 

Now  by  Propositions  il.  and  iii.  this  is  reducible  to  the  inte- 
grable  form 


^    Z>(i>-1)  ' 


by  the  relation 


e%n       n 
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V  =  €-'•**)»  Z)  (i?  -  1)  ...  (i?  -  n)  W 


Hence  we  find 


«=(!)  [cj<+v(i+or+«.{<+v(i+on. 

whence  u  is  known. 

Let  us  examine  the  form  of  the  solution,  when,  as  is 
mon  in  the  expression  of  Laplace's  equation,  we  replace  fi 
cos  0.    We  find 

t  =  cot0,    |=-8in'^^, 

whence  t  +  V(l  +  ^)  =  cot  J  ^. 

Substituting,  and  observing  that  w  =  (sin5)"*"*t;,  we  have 


u 


=  (sin  ^—  (sin*^^)"  {c,  (cot  fjV  c,  (tan  f)] . 


And  hence,  restoring  to  a  its  meaning,  introducing  arbitrary 
functions  for  constants,  and  effecting  one  of  the  differentia- 
tions, we  may  deduce  the  following  solution  of  Laplace's 
equation,  viz. : 

u  =  (sin  e)-^  (sin  0  ^  sin  0^  If^  je^VC-D  tan  ^l 

+  ir  je-*V(-i)tan|n (16). 

Under  this  singularly  elegant  form  the  solution,  obtained  by 
a  different  method,  was  given  by  Professor  Donkin.  {Philo- 
sophical Transactions f  for  1857.) 


( 
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Solution  of  linear  equations  by  » 


k  9;    Prop.  it.    ^a  linear  differenli<d 

r  u  0  &e  reduced  to  the  symbottcalfirm 

[f,{D)u+/,{D)^u+/,{D)^*u...+MD)t'*u  =  0...in) 
.  1),  fa&en  a  particalar  solutuM  teiU  ho 

u=S«,e'^ (18), 

€he  value  of  the  index  m  in  the  Jirsi  term  being  any  root  of  lie 
equation  fjyn)  =  0,  the  corresponding  value  t^v^an  ctrbitrarjf 
constant,  and  the  law  of  the  succeedmg  constants  being  e^jirtased 
i/y  the  equation, 

/H».+/,W"^, +/.(")"„•..+/.  W"«-o-(i9)- 

For  the  form  of  «  assigned  in  (18)  will  constitute  a  solution 
of  (17)  if,  OQ  Bubstituting  that  form  for  u  in  the  first  member 
of  (17)  and  arranging  the  result  in  ascending  powers  of  ^, 
each  coefficient  ahould  vanish.  And  this,  as  we  shall  see, 
will  take  pUce  if  the  coefficients  are  subject  to  the  relation 

FiBsed  by  (19). 
suraing  then  w  =  2«„f^,  we  find, 
MD)u  =  y,{D)u,^^yS^)u^^,  by  (2). 
/(Z))^«  =  2/;(™  +  l)w.e<-*'»», 
/,(Z>)e»M  =  V,('«  +  2)«.e'"^», 

aud  80  on.  In  the  first  of  these,  we  see  that  the  coefficient  of 
any  particular  term  t^  i8^(m)w_.  In  the  second,  the  co- 
efficient of  «•"■"•*  is /,{«»  + l)w„,  and  therefore  the  coefficient 
of  €^  iB_^(»i)«^,.  In  the  third,  the  coefficient  of  «^  is 
^{fn)v^^\  and  so  on.    Thus  the  aggregate  coefficient  of  <^  is 

/.H  ".  +XH»„+/,  W»„  ■■'•  +/.  W  »«, 

this,  equated  to  0,  expressea  the  law  (19). 
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Let  t^^e**^  be  the  first  term  in  the  developed  value  of  u ;  then 
must  we  suppose  w^.^  =  0,  u^,^  =  0,  &c.  and  (19)  becomes 

As,  by  hypothesis,  u^  is  not  equal  to  0,  this  gives  £  (r)  =  0, 
for  the  determination  of  r,  and  leaves  «,  arbitrary.  Hence 
the  proposition  is  established. 

Thus  there  will,  except  in  particular  cases  of  failure  here — 
after  to  be  considered,  be  as  many  distinct  solutions  of  th^ 
form  (18),  each  involving  an  arbitrary  constant,  as  there  ar^ 
units  in  the  degree  oif^{m). 

Ex.  14.     Given  -5-5 = —  rru  =  0. 

ax         X     ax 

The  symbolical  form  is 

i>(Z>-a)w-w'€^M  =  0. 

Hence,  we  have  w  =  2w„aj*^,  the  law  of  formation  of  the 
coefficients  being 

while  the  initial  exponent  is  0  or  a.  There  are  therefore  two 
ascending  series,  one  beginning  with  C,  the  other  with  Ca;*. 
Thus  we  have 

2  (2  —  a)  2  . 4  (2  —  a)  (4  —  a) 

■*"^^  ■*"2(a  +  2)"^2.4.(a  +  4)(a+2)"^'^^' 

10.  When  the  equation  f^  (w)  =  0,  has  equal  or  imaginary 
roots,  the  following  procedure  must  be  adopted.  Let  the 
solution  of  the  equation  f^iP)  w  =  0,  be 

w  =  ^P+J5Q+Cff  +  &c ; (20), 

-4,  J5,  (7,  &c.  being  the  arbitrary  constants.     Substitute  thia. 
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"Value  in  the  given  differential  equation,  regarding  A,  B,  0,  &c. 
aa  variable,  and  the  result  will  assume  the  form 


A'P+  B'Q+  C'Ii+&c.  =  0  .... 
1  will  be  satisfied  if  we  have 


..(21), 


..(22). 


^P  This  will  indeed  become  a  system  of  linear  simultaneous 
^■ncatlons  for  determining  A,  B,  (7,  &c.  And  the  solution  of 
^HtiB  system  in  a  series  will  be  of  the  form 

^41. 


\a^^\     B=tlJ'\      G  =  tcJ'"',&a. 


-  the  law  of  formation  of  the  coefficients  a„,  h„,  c„,  &c.  being 
expressed  by  a  system  of  simultaneous  equations  formed  from 
J22},  by  changing  therein  every  term  of  the  form  ^  {D)  e'^  A 

-into  A  (jrt)  a-_i,  &c.     {Philosophical  Transactions.) 


^^i 


There  ia  a  paiiiiculaT  case  of  exception  to  the  above  rule. 
two  of  the  roots  of  _^  {m)  =  0  differ  by  a  multiple  of  the 
'common  difference  of  the  iudicea  of  the  ascending  develop- 
ment, the  equation  j^  {D)  =  0,  must  be  replaced  by  what  that 
equation  would  become  were  the  roots  in  question  equal. 


1  ^ 
X  dx 


+  2'«=0. 


>Thc  symbolical  form  is 
i>V  +  2V*w  =  0 
Now  Cm  =  0  gives  u  =  A-\-B6.     Substitutinj 
in  (o),  regarding  A  and  B  as  variable,  we  have 

D'A  +  2'e«  A  +  2DB  +  e  (ITB  +  q^^B)  =  0, 
^■Hkich  furnishes  the  two  equations, 
H  BI'A^qU^A  +  2DB=%     I>'B+^6'^B=0, 

Brlience  A=ta„€''»,    B=tb^^,  with  the  relations 
^ft  j»'a.  +  (fa,^  +  2mi»  =  0,     m*i„  +  fh„^  —  Oj 


(«)■ 

this  value 
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from  which  we  have 

Thus  we  find,  on  substitution,  and  restoration  of  a:, 

+  log  X  (J>^  +  h^+  b^*  +  &c.), 

where  a^,  5^  are  arbitrary,  and  the  succeeding  yalues  deter- 
mined by  (J). 

Were  the  symbolical  equation  of  the  form 

it  would  still  be  necessary  to  determine  the  form  of  the 
primary  assumption  by  solving  the  equation  JD^u  =  0,  not  by 
D{D±  2i )  w  =  0.  We  should  therefore  still  have  u  —  A-^-H^ 
in  which  A  and  B  are  series  to  be  determined  as  before. 

_  fL^U  fill 

Ex.  16.     Givena;'^  +  a?^  +  (n*+5c^w  =  0. 

.  The  symbolical  equation  is 

(2>»  +  7i')t*  +  6^^w  =  0  (a). 

Now  the  equation  (i)'  +  w^  w  =  0  gives 

t«=-4cos  w5  +  -Bsinw5 (i), 

substituting  which  in  (a),  and  equating  to  0  the  coefficients  of 
cos  nQ  and  sin  nQ  in  the  result,  we  have 

i>^^  +  27li>£  +  €^^^  =  0, 

i>'5-2wi>^  +  e'^5=0, 

whence  A  =  Sa^e*"^,  -B=  SJ^e'^^  with  the  relations, 

m*a^  +  27wn&^  +  a,^  =  0, 
frfl^  -  2mwa^  +  5,^^  =  0, 


F^ 


AJIT.  11.] 
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""  m(7n'+4n"}  '      "•^~     »rt(m'  +  4B"}  ^''^^ 

Tims  the  solution  assumes  the  form, 

w  =  COS  {n  log  X)  (a,  +  a^a^  +  a,ic*  +  &c.) 

+  8in{nloga;)  (&„  +  i,x*  + i.a;* +  &c.), 

wherein  a^  and  h^  are  arbitrary,  and  the  succeeding  coeScieuls 
determined  by  (c). 

The  fundamental  equation  (19),  written  in  a  reversed  order, 
determines  the  law  of  the  formation  of  the  coefficients  in 
those  solutions  of  (17)  which  are  expressible  in  descending 
powers  of  x.  The  number  of  such  solutions  will  be  equal  to 
the  degree  of  the  cqu,ition  _/",  {m)  =  0,  but  tlieir  respectiYC  first 
exponents  will  be  its  roots  severally  diminished  by  «■ 

For  the  extension  of  the  above  theory  to  the  case  in  which 
the  given  differential  equation  has  a  second  member  X,  the 
reader  ia  referred  to  the  original  memoir. 


Theory  of  Series. 

11.  The  relations  which  enable  us  to  express  the  integrals 
of  differential  equations  in  series,  enable  ua  also  to  reduce  the 
summation  of  series  to  the  solution  of  differential  equations. 
Thus,  from  Proposition  iv.  it  appears  that  if  w  =  2u„a:",  where 
the  law  of  formation  of  the  successive  coefficients,  is 


/.(-»)».+/(•»)« 


..+/.(>»)» 


..(23), 


the  value  of  «  will  bo  obtained  by  the  solution  of  the  differ- 
^Xial  equation, 


/.(i))»+/.{i)).' 


■+/.(.!))•! 


■  (21). 


here  /,  (m),^  (m).,./,  (m),  to  be  polynomials, 
and  that  the  scries  is  complete;  i.e.  contains  all  the  terms 
which  can  be  formed  in  subjection  to  its  law  expressed  by 

S,  the  first  exponent  being  therefore  a  root  of  f^  (m)  =  0. 
m . 


kS 

W- 
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When  the  series  Is  incomplete,  the  first  member  of  the  differ- 
ential equation  will  be  the  same  as  for  the  complete  series, 
while  the  second  member  will  be  formed  by  substituting  in 
the  first  member,  in  the  place  of  w,  the  series  which  it  repre- 
sents. It  is  obvious  that  all  the  terms  will  disappear,  except 
a  few  derived  from  that  end  of  the  series  where  the  defect  of 
completeness  exists,  so  that  the  second  member  of  the  differen- 
tial equation  will  be  finite. 

Ex.  17.    Let 

1.2      ^1.2.3.4  1.2.3.4.5.6        ' 

Here  u  —  Sw^af ,  with  the  relation, 

n^,(m-2y 
**"•""        w  (m  -  1) 

Or, 

w(w-l)  w«-{(m-2)*-n'}w«j  =  0, 

and  we  observe  that  the  series  is  complete,  the  first  index  0 
being  a  root  of  w  (m  —  1)  =  0. 

Hence,  the  differential  equation  will  be 

i>(i>-l)i^-{(i>-2)'-n«}e^^t^=:0, 
of  which  the  solution,  expressed  in  terms  of  a;,  is 
u  =  c^  cos  {n  sin'^oj)  +  c^  sin  (n  sin"^  x). 

The  constants  must  be  determined  by  comparison  with  the 
original  series.     We  thus  find  c^  =  1,  c^  =  0. 

The  following  is  a  species  of  application  which  is  of  frequent 
use  in  the  theory  of  probabilities. 

Ex.  18.    The  series 
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occurs  as  the  expression  of  the  probability  that  an  event 
whose  probability  of  occurrence  in  a  single  trial  is  j?,  and  of 
failure  q^  will  occur  at  least  a  times  in  a  +  5  trials. 

Eepresenting  the  series  within  the  brackets  by  tt,  and 
assuming  j  =  €*,  we  have  u  =  Sw„€*^,  where 

witt«—  (m  +  a— 1)  w^j  =  0. 
Hence,  we  shall  have 

i)„  _  (2)  +  a  - 1)  €»«  =  -  ^ii±iIi:i-M  e<^")», 

or,  restoring  j, 

du        a       _     a(a  +  l) ...  (a  +  5)      ^ 
dq      1— J     ""  1.2. ..6  1  —  ?* 

Integrating  which,  we  have 

Now  the  first  term  of  the  development  of  this  expression  in 
ascend  inff  powers  of  j'  will  be  C;  whence,  comparing  with  the 
bracketed  series,  we  have  (7=1.  Substituting,  and  observing 
that  p  =  l  —  q,  the  expression  for  the  probability  in  question 
becomes 

"  1.2. ,.b Jo  ^  ^    ^^^     ^ ^^' 

To  this  we  may  however  give  a  more  symmetrical  form. 
For 

j[  2^  (1  -  irdq  =  (£  -£)  j^  (1  -  2)-  dq 

by  a  known  theorem  of  definite  integration. 

Substituting  in  (a),  and  observing  that 

o(a  +  l)  ...  ja  +  b)  __  r_(«  +  i  + 1)_ 
1.'2...6"  r(6  +  i)"r(a)' 
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we  find 

or,  as  it  may  be  otherwise  expressed, 

Tro^iimy-Vp^-Jp^ W- 

The  peculiar  advantage  of  this  form  of  expression  is  that, 
precisely  in  those  cases  in  which  the  series  becomes  unmanage- 
able from  the  largeness  of  a  and  J,  the  integrals  admit,  as 
Laplace  has  shewn,  of  a  rapid  approximation  {ThSarie  Ana- 
lytique  des  Probabilites), 

Ex.  19.  The  function  (1  —  2v  cos  ©  + 1^)"*  being  expanded 
in  a  series  of  the  form  -4Q  +  2(-4jCOsa>H--4,cos2o)... +&c.), 
it  is  required  to  determine  A^. 

We  have 
(1  -  2v  cos  ct)  + 1/')""  =  {1  -  i/e-V<-i)}-«  X  ji  _  ^^-.^^i,p^ 

Expanding  each  factor,  and- seeking  the  common  coefficient  of 
^♦•«v(-i)  and  e"^"VC^^  in  the  product,  we  find,  putting  t  =  i^^ 

r 
A^  =  ^  ^m5=0  ^m^j 

where  generally, 

w  (m  +  r)  w«  -  (w  +  n  —  1)  (w  +  w  +  r  - 1)  u^^  -  0, 

, .,            n  (n  +  1) ...  (w+r  —  1) 
while  »,=  l^^  ^^ , 

Hence  the  differential  equation  will  be, 

i>  (2)  +  r)  M  -  (i>  +  w  - 1)  (2)  +  n  +  r  -  1)  €*w  =  0, 

D{P-\-r) 
Now  this  can,  by  Prop,  ill,  be  reduced  to  the  form, 
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by  the  relatioiis, 

u=  (l?  +  n-l)...  (l?  +  l)(l?  +  n  +  r-l)...(l?  +  r  +  l)r, 

r={(l?  +  «-l)...  (2>  +  l)(l?  +  «  +  r-l)...(i>  +  r+l)}->r. 

In  determining  Vfrom  the  latter  equation,  it  saffiees  to  in- 
troduce two  arbitrary  constsuits,  one  from  each  of  the  two  sets 
of  inverse  operations.  The  final  solution,  in  the  obtaining  of 
which  the  only  difficult  consists  in  the  reductions,  is 

'"r(n)^-W  (1-r- 

12.  When,  in  the  series  Sw^a^,  the  coefficient  u^  is  a  ra- 
tional function  of  fi»  invariable  in  form,  the  summation  is  most 
readily  efiected  in  the  following  manner. 

Let  the  series  be  2^  (m)  af ;  then  putting  a?  =  €*, 

=:<l>{I))t€^ (25). 

Hence,  if  the  summation  is  from  w  =  0  to  wi=  infinity, 
we  have 

but  if  the  summation  is  from  m  =  a  to  w  =  5  inclusive, 


u  =  <l>{D) 


l-€« 


Ex.  20.    Let  u  = \-  - — : — z  +  &c. 

1.2.3^2.3.4      3.4.5 

^^^"^(^)  =  m(m^l")(m-2)> 

therefore  u  =  ^(2>^lHi>~2)  (^"^  +  '^ "*" ^''^ 


|l2r^«2(2?-ir  +  |(2>-2r}-j^. 
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The  final  result  Is 
la?     X 


^42 


g-.2x+?a.»)log(l-a.). 


Oeneraltzatton  of  the  foregoing  theory, 

13.  As  Propositions  i,  ii,  iii,  are  founded  solely  on  the 
particular  law  of  combination  of  the  symbols  D  and  e*,  ex- 
pressed by  the  equation 

f{D)e^u=:^f{D  +  m)u, 

they  remain  true  for  any  symbols  ir  and  p,  whatever  their 
interpretation,  which  combine  according  to  the  same  formal 
law;  viz. 

f(7r)p'^u  =  py{7r  +  m)u (26). 

Thus,  supposing  the  law  obeyed,  the  symbolical  equation, 

w+^(7r)/>"w=  U (27), 

can,  by  Prop.  ill.  considered  in  its  purely  formal  character,  be 
transformed  into 

V  +  yfr  {it)  p^'v  =  V (28), 

by  the  assurdption, 

Y(7r)  Y(7r) 

The  corresponding  transformations  flowing  from  Proposi- 
tions I  and  II,  it  is  unnecessary  to  state. 

Now  the  law  (26)  is  obeyed,  not  alone  by  the  pure  symbols 
D  and  e^,  but  by  certain  combinations  of  those  symbols.  Thus, 
if  we  assume 


$ 


the  law  will  still  be  obeyed.  And  the  importance  of  the 
remark  consists  in  this,  that  an  equation  which,  when  ex- 
pressed by  means  of  the  symbols  D  and  e^,  is  not  a  binomial, 
may  assume  the  binomial  form  for  some  other  determination 
of  TT  and  p. 
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If  in  (2G),  we  make  m=l,  wsha-ve.  f{w)pu  =  f>f(Tr  4-1)  u, 
f  which  shewa  that  p  may  be  transferred  from  the  right  to  the 
left  of  f[Tr),  if  wc,  ao  to  speak,  add  to  tt  the  constant  incre- 
ment 1.     This  then  suggests  the  more  general  law, 

f{w)pu  =  p/iir+ATr)u (29), 

where  Att  representa  any  constant  quantity  regarded  as  an 
increment  of  tt.  In  connexion  with  this  theory,  the  following 
proposition  is  important. 

Prop.  Supposing  f{x)  to  represent  a  function  which  admits 
of  ex])ans\on  in  ascending  positive  and  integral  powers  of  x, 
M  is  required  to  develops  /(t  +  p)  in  ascending  powers  of  p, 
w  and  p  being  symbols  which  combine  in  subjection  to  the 
law  (29). 

By  auecesaive  applications  of  (29)  we  have,  m  being  a 
positiyo  integer, 

/(7^)p'"w  =  p'y(x^-mA7^)« (30), 

of  which  another  form  is  p"f  iTr)  u  =f{-jr  —  mA7r)  />"«.  Again, 
since /"(tt  +  p)  is,  by  hypothesis,  expressible  in  a  scries  of  the 
form 

^,  +  ^,  (tt  +  p)  +  ^^  (tt  +  pY  +  &c. 
we  shall  have 

(7r  +  p)/(7r+p)=/(7r  +  p)(,r  +  p) (31), 

for  either  member  becomes,  on  Bnbatituting  for/(7r  +  p)  the 
above  form, 

A('^  +  p)  +  A('r  +  p)°  +  &c. 

Now,  let  the  form  of  the  unknown  and  sought  expanaion 
otf{Tr  +  p)  in  .ascending  powers  ofp,  be 

/("  +  />)  =/.  W  +/  W  p  +/,  Wp'  +  Sc (32), 

=  S/.(T>P-, 

the  subject  u  being  uaderstooi  tliough  not  expressed. 
Then,  by  (31), 

(x+riS/,(,r)p--S/,(,r)p-(^  +  ri. 
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But 
(t + p)  S/«  (t)  p- = W-  W  />" + V«  W  P' 

in  which  the  coefficient  of  p"*  is 

't/;  W  +/«-.(^- A^r) ; (33). 

Again, 

.  ^.  (tt)  p"  (x  +  p)  =  S/,  W.p-^  +  S/,  W  p«« 

=  ^/-  W  (t  -  m Att)  p"  +  S/,  (tt)  p"^^ 
in  whicli  the  aggregate  coefficient  of  p"  is 

/«  (t)  (w  -  wiAtt)  +/^  (tt). 

Equating  this  with  (33),  we  have 

t/«  W  +/«-,  (t  -  Att)  =  (tt  -  otAtt)^  (tt)  +/^,  (tt), 
whence 

•^-  W  --  ^^^; 

=  1%M (34), 

if  we  define  A/*(7r),  not,  as  is  usual,  by/(7r+  Att)  — /(tt),  but 
^y /W '"/('''■'■  Att).  The  above  equation  determines  the 
law  of  derivation  of  the  coefficients  f^  (tt),  ^  (tt),  &c.  It  only 
remains  to  determine /^  (tt). 

That^^(7r)=/(7r)  may  be  shewn  by  induction  from  the 
particular  cases  in  which  • 

/(7r  +  p)=7r  +  p,     (w'  +  p)',  &C 
or,  with  more  formal  propriety,  thus : 

Let  Pj  =  np,  where  w  is  a  constant, 

/  W  Pi  =/ W  np  =  nf{ir)  p 
=  npf{'n'  —  Att) 
=  iPi/(^-A7r). 
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Comparing  tlie  first  and  last  membei-s,  we  see  that  tt  and  p, 
comline  according  to  the  same  law  as  tt  and  p. 

Thus,  we  have, 

/("- + P.)  -/.  W  +/.  M  (..+/■  M  p: + &c. 

/, (■»■),  /  (tt),  &c.  being  the  same  aa  in  (32). 
Or, 

80  that,  making  m  =  0,  we  have_^  (tt)  =/(''r). 

Determining  then  the  succeasive  coefficients  hy  {3i),  we 
have  finally-, 


•  (35), 


I 


wherein  it  is  to  he  remembered,  that 


Att  Att 


When  Att  =  0,  the  symbols  tt  and  p  become  commutative, 
*nd  (35)  assumes  the  form  of  Taylor's  theorem. 

As  a  particular  application  of  the  above,  suppose  that  we 

rye  given  the  trinomial  equation 
{D'+  aD  +  b)  u+  (cD  +  e)  ^u-i-fe'^u  =  0 (a), 


^nd  that  we  desire  to  ascertain  whether  this  can  be  traus- 
formed  into  a  binomial  equation  bj  assuming 

■7r=  D  —  me*,     p  =  «*, 
assamptions  which  satisfy  the  law 

/(7r)p  =  p/(7r  +  l). 
Here  we  have  D  =  it-\-  mp, 


whence     /(Z.)  =/„  +  ^W  „,  +  1  ^^jl  . 


>'4&c., 
2S 
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where  A7r  =  l,  and 

Hence      JD*  +  cbD  +  6  =  w^  +  a7r+5  +  (27r  —  1  +  a)  mp  +  m*p', 

Thus  (a)  becomes 

+  (cw  +  e  H-  cmp)  pt^  +^*w  ==  0, 

or  7r'H-a7r+6+{(2wH-c)7r  +  m(a— l)+e}p+(m*+cw+/)p*=0, 

and  this  reduces  to  a  binomial  equation,  1st,  if  m  be  a  root  of 
the  quadratic  equation 

2ndly,  if  it  be  possible  to  satisfy  simultaneously  the  equations 

2w+c=0,      m(a-  l)  +  e  =  0, 

equations  which  imply  the  condition 

2e  -  c  (a  - 1)  =  0. 

The  discussion  of  the  binomial  equation  when  obtained  in- 
volves no  diflSculty. 

For  a  discussion  of  the  general  trinomial  equation  of  the 
second  degree,  the  reader  is  referred  to  the  original  Memoir. 

Laplace^s  transformation  of  partial  differential  equations. 

14.    Laplace  has  developed  a  method  for  the  reduction  of 
the  partial  differential  equation 

Rr-\-Ss+  Tt  +  Pp+  Qq  +  Zz=:  U (36), 

J2,  /8,  jT,...?/ being  functions  of  x  and  y,  which  is  deserving 
of  attention  from  its  great  generality. 

One  of  the  auxiliary  equations  in  Monge's  method  is 

My"  -  Sdxdy  +  Tda?  =  0. 


451  , 


^HKT.  14.]  PABTIAL  DIFFERENTIAL  EQUATIONS. 

^RiBt  two  integrals  of  this  equation  be 

■  ^ i^,  y)  =  c,      ^  (a:,  y)  =  c, 

H|md  assume  two  new  variables,  f  and  -q,  connected  with  x  and 


by  the  equations 

The  student  wITl  have  no  difficulty  in  proviog  that  the  given 
equation  will  assume  the  form 


..(37), 


,  M,  N,  F"  being  functions  of  f  and  ij.    The  theory  of  the  1 

reduction  of  this  equation  is  then  contained  in  the  following  1 
propositions: 

1st,  The  equation  {37}  may  be  presented  in  the  form 


:i--)(i 


+  i  z  +  (A'-iJf- 


dL\ 


=  7....  (38). 


Hence,  if  the  condition 


■"lie  Batisfied,  and  we  assume 


(1-^)^ 


(38) 

,  we  shall  have 


"he  solution  of  the  given  equation  is  then  dependent  on  that  I 
if  two  partial  differential  equations  of  the  first  order. 

2ndly,   Inverting  the  order  of  the  symbolic   factors,   the 
■conation  ia  also  solvable  if  we  have 


.  (40). 


3rdly,  The  equation  (37)  can  Tdc  transformed  into  a  series  I 

of  other  equations  of  the  same  form,  and  therefore  integrated,  I 

if,  for  any  of  those  equations,  ttie  condition  (39)  or  (40)  is  I 

satisfied. 

L  29-2 


^52 

LAPLACE'S  TEANSFOEMATION   OF           [Ctt 

For,  espressing  it  in  the  form  (38),  let,  aa  before, 

/'— +£'la-»' .'. 

Ui    r 

Then 

(|-^)''-(^--^-i)-'' 

wliencB 

wbich  i 

of  the  form                                             4^H 

A,  B,  0  teing  functions  of  ^  and  tj.     Substituting  this  ex- 
pression for  s  in  (41),  we  have  a  result  of  the  form 

Thus  the  form  (37)  is  reproduced,  but  with  clianged  coeffi- 
cients.    Hence  the  equation  ia  integrable  if  either  of  the  foi-    l 
lowing  conditions  is  satisfied,  viz. 

N--L'M'-^~  =  0,     N'-L'M'-~=0 (43). 

If  neither  be  satisfied,  the  process  of  transformation  may  be 
indefinitely  repeated,  and  should  an  equation  be  obtained  In 
which  either  of  the  relations  (43)  is  satisfied,  the  solution  may 
be  found.  It  has  indeed  been  asserted  that  "if  the  given 
equation  be  integrable,  we  shall  finally  get  an  equation  in 
which  this  essential  condition  ia  satisfied"  (Peacock's  Emn- 
ples,  p.  464).  The  state  of  our  knowledge  of  the  conditions  of 
finite  integration  does  not  however  warrant  this  confidence. 


A  discussion  of  the  equation 


Idxjj^ 


d^^    dicdy       df^    kc  +  )q/    '^ {hx-Ykyy 


=  M...[a) 


I 
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by  Laplace's  method  is  given  in  Lacroix  (Tom.  ir.  pp.  611 — 
614),  but  it  is  far  too  long  and  too  complex  to  find  a  place 

tliere.     The  best  mode  of  treating  the  equation  ia  probably  tlie 
fi>llowing.     Let  s  and  t  be  two  new  vai-iables  connected  with 
i  and  1/  aj  the  linear  relations 
hx  +  ky^8,    y-\-inx  =  t, 

of  which  one  is  suggested  by  the  form  of  the  given  equation, 
while  the  otlier  ia  adopted  m  order  to  put  us  in  possession  of 
a  disposable  constant  m.  Transforming,  and  making  in  the 
result  «=  e",  we  obtain  the  aymboUcal  equation 

which 
^  =  oA'  +  hhk  +  ck\    B  =  'iakin  +  6  (A  +  km)  +  2ck, 
C  =  am'  +  bm  +  c,       E=eh+fk,     F=^em+f. 

The  equation  will  be  a  binomial  one,  if  m  be  determined  so  aa 
'»  make  0  =  0.    We  have  then 

am'  +  6m  4-  c  =  0, 
lile  the  Bymbolical  equation  (b)  becomes 

Bin-i)+F 


J 


e»3  =  {AD  [D  -1)  +ED-\-g]-\^'>M, 


^dt  AD{D-\)^ED  +  g 
1  is  integrable  if  the  following  condition  is  satisfied,  viz. 
B-F    A-E±^![{A-ET-ig]_ 
B  '2A 


— =  an  integer  or  0. 


Jlis   condition  will  be  found  to  include  the  one  to  which 
place's  method  leads. 

[  At  the  same  time  it  is  seen  that  the  equation  {b)  aesnmea 
s  binomial  form  under  other  conditions  than  the  above;  e.g. 
^we  have  simultaneously 

£  =  0,     i^=0, 
a  which,  by  elimination  of  m,  we  find 

/  (2aA  +  S/:)  -  e  (M  +  Scife)  =  0. 
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This  condition  "being  satisfied,  and  m  determined,  the  sym- 
bolical equation  becomes 

and  is  integrable  if  the  two  roots  of  the  eijuation 

Am{m~l)  +  Em  +  g  =  0 
differ  by  an  odd  integer.     There  are  probably  other  cases  de- 
pendent on  the  reduction  of  Art.  (13). 

In  one  respect  Laplace's  transformation  posseasea  a  gene- 
rality superior  to  that  of  aU  others.  For  its  tentative  applica- 
tion fewer  restrictions  on  the  coefficients  of  the  given  equation 
are  necessary.  But,  that  the  application  may  succeed,  other 
conditions  seem  to  he  demanded  which  render  the  estimation 
of  the  true  measure  of  its  generality  difficult.  And,  in  parti- 
cular instances,  it  is  seen  that  it  is  less  general  than  the 
method  of  the  foregoing  sections. 

Miscellaneous  Notices. 

15,  Of  special  additions  to  the  theory  of  the  solution  of 
differential  equations  by  symbolical  methods,  the  following 
may  be  noticed. 

Ist,   Professor  Donkin  has  shewn  that,  ii /(x)   be   any 
(unction  capable  of  development  in  powers  of  x,  then  whatever 
may  be  the  interpretations  of  the  symbols  ir  and  p,  we  have 
f{p-'-jrp)u  =  p-y{-n-)pu {«). 

This  ia  evident  from  the  consideration  of  such  caaes  as  the 
following: 

{p'^TrpY  =  p~^irpp~'Trp  —  p'^Tr'p, 

{p-'-jrpy  =  p'^ir'  (p-")-"  =  p-^TT'p.  

We  are  thus  enabled  to  generalize  many  important  theonma. 
Thus,  since  j-^  +  i>'{x)\u  =  e-^f^'  f  6*''>«,  we  have 


f{i 


dx 

(d\ 


&'H|«  =  e-*<v(i)^*'"« (45). 

{Cambridge  Mathematical  Journal,  2nd  Series,  VoL  T.  p.  10.) 
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2ndly,  Mr  Hargreave,  observing  that  the  symbols  -j-  and 


-X  are  connecte 


f  the  same  laws  a 


dx' 


this  will  afford  an  exercise  for  tlie  student),  has  remarked  that 
if  in  any  differential  equation  and  its  symbolic  solution  we 

change  a:  into  -r- ,  and  -j-  into  —  as,  we  shall  obtain  another 

form   accompanied  by  its  symbolic  solution.     (PMlosopMcal  i 
Transactions  for  1848,  Part  i.) 

Applying  this  law  of  duality  to  the  known  solution  of  the 
linear  differential  equation  of  the  first  order,  it  is  easy  to  shew  \ 
that  the  e<juatioii 

has  for  its  symbolic  solution, 
L  M  =  {A(i))}-Vi"'a;-'e-':""A' (46), 


xm-\ 


dJ), 


where 


a  form  which  had  before  been  established  on  other  grounds, 
{Philosophical Magazine,  Feb,  1847).  Many  other  illusti-ationa 
M  the  same  law  will  be  found  in  the  memoir  of  Mr  Hargreave 
■red  to. 


^Bpferi 
^ittai 


8rdly,  The  method  by  which  the  development  o£/{ir  +  p)  ia 
)1)tained  in  Art.  13,  leads  to  other  and  similar  results,  of  wnich 
the  following  is  among  the  most  interesting,  viz. 

the  coefficients  of  the  expansion  in  the  second  member  follow- 
ing the  law  of  Taylor's  theorem,  and  the  function  F{x)  being 

equal  to  e^^  f{x).     (Cambridge  MatJtematical  Journal,  Ist 

Series,  Vol.  iv.  p.  214.) 
^_     The  last  theorem  enables  us  to  integrate  at  once  any  eqna- 
^biim  of  the  form, 
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n  rational  and  integral  function  of  x.     For  let 


an  expression  always  finite   under  the   conditions  eappoaed. 
Tiien  the  given  eq^uation  asaumea  the  form 

where  7r  =  a:  +  -j-  ,  and  may  be  treated  by  the  method  of  the 
last  section. 

Other  examples  of  the  expansion  of  functions  whose  symbols 
are  non-commutative — some  of  them  admitting  of  a  similar 
application — will  be  found  in  the  memoir  of  Professor  Donkin 
above  referred  to,  and  in  an  interesting  memoir  by  Mr  Bron- 
win  {^Cambridge  Mathematical  Journal,  Vol.  III.  p.  36). 

4thly,  Many  important  partial  differential  equations  of  the 
second  order  admit  of  reduction  to  the  form 
du  dv     du  dv  _^ 
dx  d^      dy  dx       ' 
itegial  u=f{v)   may  be  deduced.      Thus  the 


whence  an 
equation 

fd^  d^  _  d^  d^' 


>-^-P-(^i-fyt 


where  ^  and  -^  represent  any  given  functions  of  ^  and  g,  may 

be  expressed  in  the  form 


d{4>- 


x)  d{^-y)     d(if>-x)  d{^-y)^ 
dy  dy  dx 


whence  ^  —  x  =  F[^—y)  ia  a  first  integral.  Mainardi  has 
shewn  that  nearly  all  the  equations  wliich  occur  in  Monge's 
Application  de  V Analyse  A  la  Oiomitrie,  admit  either  of  the 
above  reduction,  or  of  a  purely  symbolical  mode  of  Bolation. 
[Tortolim,  Vol  t.  p.  161). 

5thly,  The  Author  is  indebted  to  Mr  Spottiswoode  of  Oxford 
for  an  interesting  communication  on  the  laws  of  combination 
of  symbols  which  are  at  tlie  same  time  linear  with  respect 


>  ^ ,   -T- ,  &c.  and  linear  witk  respect  to  x,  y,  &c.     The 
bllovring  is  one  of  the  reatilta.     If,  aBsummg 


\  partial  differential  equation  can  be  presented  in  the  form 

m  the  assumption  that  ■,-  and  -^  operate  only  on  the  subject  w, 

fihen  it  can  be  expressed  in  the  form  F{Tr^^,  7r,)w  =  0,  indepen- 
dently of  such  restrictive  hypothesis.    It  might  be  added,  that 
all  such  equations  are  reducible  to  equations  with  constant  I 
coefficients,  by  assuming 

logix'+j,-)'-;.',  iog(j!i|)'=y- 

To  the  above  might  be  added  many  other  special  deductions, 
lolated  now,  but  destined  perhaps,  at  some  iuture  time,  to  be  I 
Dabraced  in  the  unity  of  a  larger  theory. 


1 .  Integrate  a?  j-^  +  ^^  j —  S'^**  =  "• 

2.  Integrate  (a:°  -  a:^)  ^  -  (a;  +  Bx')  ^  +  {l-x)u 

3.  Hiccati's  equation  is  reducible  to  the  form 

fience  investigate  the  conditions  of  integrability. 


The  symbolical  form  is  w  -)-  ^ 


I ;  sod  this  may  either  be  I 


'"it(O-l) 

reduced  directly  by  Prop,  lir.  to  a  form  integrable  by  Prop.  I,  or,  by  obi 
^  +  i)$=2$',  oouverted  into  k  partioular  oaae  of  Art.  7  ia  the  Chapter. 


4.  The  equation  -j-j  +  -  j-  +  Sm  =  0  ia  integrable  in  finite 
terms  if  a  is  an  even  number. 

5.  The  eijoation  -j-3  +  ~   j"  =  ^^"''*  ^  integrable  in  finite 


6.     The  more  general  equation 

*Pji  4.!i  ^  —  /fty" 4. l\ 

which  includes  the  above,  is  integrable  in  finite  terms  i) 
2^{(l-r)'+4cj 


i 


i  being  a  positive  whole  number  or  0.    (Maltnsten,  Gamhrid^e 
MaihematicalJoumal,  2ud  Series,  Vol,  V.  p.  180.)    Verify  this. 

7,  Aa  an  illostration  of  the  theoiy  of  disappearing  factors, 
integrate  the  equation 

(=^  +  ff^^")  £+ ((«  +  3)  2^  +  (6  -  »  +  1)  ^1  g 

8.  The  equation  (1  —  aa^  -j^  —  Sa;  -^  —  c^  =  0   is  inte- 
grable in  finite  terms  in  the  following  three  cases  ;  viz. 


2ndly,  If  */](  ^  — )  "f — f  is  an  odd  integer; 
is  an  even  integer. 


9.  Integrate  the  partial  differential  equation 

dj^     dy     X  dx 

10.  The  partial  differential  equation 


dy'- 


2» 


{Legendre. 


I  integraHe  in  finite  terms  if  £  = 
I  Jtwroiic,  Tom.  II.  p.  618.)     Verify  this. 

11.  Shew  that  the  Bum  of  the  series 

1 .2  ...  ■nx  +  'i .3  ...(n  +  1)  x' ...  +p  (p  +  l)  ...  {p  +  n~  1) X* 
may  l^e  expressed  in  the  form 

''[dxj      l-x    ■ 

12.  Sum  the  series 
2V  ,     3V 


h&c. 


(hi 


13,     The    equation    {a  +  Sa;)  ^  +  (/+jj:)^  +  njw  =  0 
B  integrable  in  finite  terms  if  n  is  an  integer. 


14.     The  differential  equation 


d*u. 


■2Q 


du  , 


(<^ 


,dQ 


±<^- 


m(OT+l)1 


ft«an  he  integrated  in  finite  terms,  whatever  function  of  a  I 
■represented  by  Q.    (Curtis,  Cambridtje  MathematicalJoumal^M 
^ol.  IX.  p.  280.) 
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The  equation  nutj  be  expressed  in  the  form 

Let  e^^^u—v;  then  compare  the  resulting  form  with  Ex.  8  of  the  Chapter. 

15.     Shew  generally  that,  if  we  can  integrate  the  equation 

d 


or  c" 


or 


•^t)''  +  *(^)'*  =  ^' 


we  can  integrate /( -7-  +  Qju  +  (j>{x)u=:X. 

16.  We  meet  the  equation 

^1-3^^ !__ 

dc'^  c-c'    do      I'-c^y       ' 

in  the  theory  of  the  elliptic  functions  (Legendre's  modular 
equation).  Shew  that  it  is  not  integrable  in  finite  terms,  but 
is  integrable  in  the  form  y  =  -4H--Blogc,  where  A  and  J?  are 
series  expressed  in  ascending  even  powers  of  c. 

17.  Prove  the  following  generalization  of  Prop.  iir. 

18.  Prove  the  following  still  more  general  theorem, 
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CHAPTER  XVIII, 


P  I.  The  aolution  of  linear  differential  equations  Ly  definite  ' 
integrals  was  first  made  a  direct  object  of  inquiry  by  Ealer. 
His  method  consisted  in  assuming  tlie  form  of  the  definite 
integral,  and  then,  from  its  properties,  determining  the  class 
of  equations  whose  aolution  it  is  fitted  to  express.  Laplace 
firet  devised  a  method  of  ascending  from  the  differential  equa- 
tion to  the  definite  integral.  And  Laplace.'s  is  still  the  most 
general  method  of  procedure  known.  Its  application  is  how- 
ever not  wholly  free  from  difficulties,  due  partly  to  the  present 
imperfection  of  the  theory  of  definite  integrals,  partly  to  an 
occasional  failure  of  correspondence  in  the  conditions  upon 
which  continuity  of  form  in  the  differential  equation  and  con- 
tinuity of  form  in  its  solution  depend.  Indeed  it  ought  never 
to  be  employed  without  some  means  of  testing  t!ie  result 
a  poslerior.i,  e.  g.  by  comparison  with  the  solution  of  the  pro- 
posed differential  equation  in  series.  Frequently  indeed  it  is 
possible  to  deduce  the  solution  in  definite  integrals  frora  the 
solution  in  series  without  employing  Laplace's  method 
at  all. 

Laplace's  method  is  applied  with  peculiar  advantage  to  ] 
equations  in  the  coefficients  of  wkich  x  enters  only  in  the  first  | 
degree,  and  of  which  the  second  member  is  0.  Expressing  I 
any  such  equation  in  the  form 

»'*©»  +  +  (£)«-» '"■ 

we  must  assume 


r  being  a  function  of  (,  the  form  of  which,  togetlwr  with  thaj 
limits  of  integration,  must  be  determined  by  substituting  the  I 
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expression  for  u  in  the  proposed  differential  equation*  Effect- 
ing this  substitution,  we  h^re  a  result  which  maj  be  thus 
expressed, 

or,  since 

jx^^  {t)  Tdt+je^^lr{t)Tdt=::0 (2). 

Of  this  however,  the  first  term  is,  hj  integration  hy  parts, 
reducible  to  the  form 

Thus,  (2)  assumes  the  form 

^<l>{t)T-j^i^^[,l>{t)T]-ir{t)T}dt  =  0 (3), 

and  will  therefore  be  satisfied,  if  we  make 

^<j>  (0  T=  0, 

The  former  of  these  equations  has  reference  only  to  the 
limits;  the  latter,  expressed  in  the  form 


gives  on  integration. 


'—  n^j^ 


(0 


and  determines  T  in  the  form 

<f>{t) 


dt 
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Thus, 
B 


'^N 


'        (4), 


H')       

e  limits  of  integration  being  determined  by  the  equation 


(5). 


Should  this  equation  have  n  distinct  roota,  these  may 
evidently  be  bo  disposed  aa  to  give  n  —  1  distinct  particular 
integrals. 

Such  is  the  general  statement  of  Xaplace's  method.  Applied 
to  an  equation  in  the  coefficients  of  which  the  highest  power 
of  X  involved  is  the  «"*,  it  would  make  the  determination  of 
T  depend  on  the  solution  of  a  differential  equation  of  the  n"' 
order.  Other  practical  limitations  may  be  noted.  For  in- 
stance, the  method  is  only  directly  applicable  to  tlie  expression 
of  integrals  which  produce  on  development  aeries  of  a  certain 
form.  Thus,  if  we  develope  the  exponential  in  the  assumed 
expression  for  u,  we  have 

u=JTdt+xJTtdt  +  -^j  Tt'dt  +  &c. 

tax  expansion  in  which  positive  and  Integral  powers  of  a;  alone 
present  themselves.  Integrals  of  different  forms  may,  however, 
by  preparation  of  the  differential  equation,  be  brouglit  under 
the  dominion  of  the  method.  These  and  other  points  we  pro- 
pose to  illustrate  by  the  detailed  examination  of  a  special  but 
very  important  example,  particular  forms  of  which  are  of  very 
frequent  occurrence  in  physical  inquiries.  We  shall  first,  in 
accordance  with  what  has  above  been  said,  determine  the 
different  kinds  of  solution  in  aeries  of  which  the  equation 
admits.  This  part  of  the  investigation  is  intended  to  be 
supplementary  to  Art.  9  of  the  last  Chapter. 

-'■"         ill       , 
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Solalions  expresaed  in  Series. 
The  symbolical  form  of  the  above  equation  is 
ve«'u  =  0 


,  syiii.  J 


iJp-t 


-1) 


Hence,  if  an  integral  be  expressible  in  the  form  'Zu„x"', 
the  law  of  formation  of  the  coefticients  u„  will  be 

"■  =  ^5?:^) (')• 

while  tbe  lowest  value  of  m  will  be  0,  or  I  —  o.  Thus,  except 
in  a  particular  case  to  be  noticed  hereafter,  the  complete  in- 
tegral will  be 


"2.4(«  +  I)(«  +  3}" 


+  £^'-"{1  + 


ifx* 


2. (3-a)      2.4(3-0)  (5-o) 


h&c)...  (8). 


The  two  series  in  the  general  value  of  u  are  evidently  con- 
vergent for  all  values  of  x.  As  this  queation  of  the  convei^ 
gency  of  series  is  soraetiraea  important  in  connexion  with  the 
solution  of  differential  equations,  the  reader  is  reminded  that 
according  as,  in  the  series  of  terms  or  gi'oupa  of  terms 

1/5+ «,  +  «,  4-&C., 

the  ratio  — —  tends,  when  n  is   indefiuitely  increased,  to  a 

limit  less  or  greater  than  unity,  the  series  is  convergent  or 
divergent ;  when  the  ratio  ia  less  than  unity  but  tends  to  uni^, 
we  must  apply  a  system  of  criteria  developed  by  Professor  De 
Morgan  {Differential  and  Integral  Calculus,  p.  325*). 

'  Tli&t  this  ajiBtem  Tirtnolly  includes  prenoua  special  resulU  haa  berai 
proved  by  Bertrand  (tioui'iHa,  Tom.  vn.  p.  35) ;  that  it  U  a  legitimate  deve- 
lopment of  the  funilanieBtBl  principlos  of  Cauchy  lias  Leen  eatablUiied  by 
Paucker  (firdlt.  Band.  XLU.  p.  138}. 
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When  a  is  an  odd  integer,  the  general  integral  will  involve 
a  logarithm.     In  particular  if  a  =  1,  we  shall  have 

u  =  a^-{'a^+a^^+&c-{-logx{h^-{-b^+h^x*+&c.)  ...  (9), 

a^  and  \  being  arbitrary  constants,  and  the  succeeding  coeffi- 
cients determined  by 

rn'a.  +  2mJ,  -  2*a,^  =  0,      «w*i^  -  j'i^ ,  =  0 (10). 

The  symbolical  equation  (6),  indicates  by'  its  form  that 
there  are  no  solutions  expressible  in  descending  powers  of  ar, 
and  infinite  in  one  direction  only — i.  e.  beginning  with  some 
finite  exponent,  and  presenting  a  series  of  exponents  thence 
descending.  But  the  equation  may  be  transformed  so  as  to 
admit  of  a  solution  of  this  kind.  For,  assuming  tt  =  e"^'r, 
we  shall  have 

and  of  this  the  symbolical  form  will  be  found  to  be 

i)(Z)  +  a-l)»-2j(i)+5-l)e»i;=0 (11); 

whence,  if  v  be  developed  in  a  series  of  the  form  %v^x^,  the 
law  of  derivation  of  the  coefficients  will  be 


w  (m  +  a  - 1)  v^  -  22^  (m  + 1  -  1)  1?^,  =  0. 

It  follows  from  this  that  there  will  be  two  ascending  and 
convergent  series  for  v,  and  one  descending  and  divergent 
series.  The  law  of  the  latter  series  is  by  changing  m  into 
w»  -t  1,  more  conveniently  expressed  in  the  form, 

(m  4- 1)  (^  4-  a) 
22^m+-j 

B.  D.  E.  30 
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Hence,  the  first  exponent  will  be  —  -  ,  and  the  ultimate 
value  of  u  will  be 

,_-,(,,ig-')J^')(HM„i,, 

„.a-x  .|i+^-.55j-+ TTTifS +&c}(i2). 

If  we  assume  u  =  e'^v,  and  proceed  as  above,  we  shall  obtain 
for  V  the  symbolical  equation, 

Z)(Z>  +  a-l)v  +  2j(Z>  +  |-l)€^v  =  0 (13), 

and  as  this  differs  from  the  previous  equation  for  t?,  only  by  a 
change  of  sign  affecting  g',  we  at  once  deduce  a  second  value 
of  w,  in  the  form 


u^Ee^x 


...  lg-),fg^')(l-)(H  ^ 

'M         1.2(7X    ■*■  1.2.4?V  '^^• 


2ga?     •  1.2.42V  J^^^^' 

the  terms  within  the  brackets  being  alternately  positive  and 
negative. 

Both  the  descending  series  are  finite  when  a  is  an  even 
Integer,  and  though  for  all  other  values  of  a  they  are  infinite 
and  ultimately  divergent,  yet  if  x  be  large  they  begin  with 
being  convergent,  and  may  under  certain  circumstances  be 
employed  for  numerical  calculation. 

Thus,  we  have  obtained  two  solutions  expressed  In  ascend- 
ing series  always  convergent,  and  two  solutions  involving 
series  expressed  in  descending  powers  of  x,  and  ultimately 
divergent. 

As  concerns  the  convergent  series  for  v,  derivable  from  the 
transfbrmed  equations  (11)  and  (13),  we  may  remark  that 
when  multiplied  by  the  developed  exponentials,  they  will  only 
reproduce  the  convergent  series  for  u  already  obtained  in  (8). 

One  observation  yet  remains.  We  have  seen  that  each  of 
the  assumptions  w  =  e'*?;  and  u=€'^'v,  transforms  the  proposed 
difl^erential  equation  into  another  of  which  the  solution  in  a 


\ 
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descending  series  is  finite  when  the  given  equation  admits  of 
finite  integration.  This  species  of  transformation  is  frequently 
possible.  To  accomplish  it  we  must  assume  u=  Qv,  the  form 
of  Q  being  determined  by  the  solution  of  that  differential 
equation  upon  which,  by  trops.  II.  and  ill.  Chap,  xvii.,  the 
solution  01  the  proposed  equation,  when  possible  in  finite 
terms,  is  dependent. 

Solution  of  the  Equation  by  Definite  Integrcds. 

3.     Comparing  the  proposed  equation, 

cPw         du       ^         ^  ,, .. 

*^+''^~2^^=*^ ^^*^' 

with  the  general  form  (1),  we  have 

Hence, 

therefore  j^  =  P^S{f-f)- 

Substituting  these  values  in  (4),  we  have 

u=  Cj^(f--^)^"dt '.  (16), 

while  for  the  limits  of  integration,  (5)  gives 

6«(^-J«)«  =  0. 

Hence,  supposing  a  positive,  and  confining  our  attention  for 

a 

the  present  to  the  factor  {f  —  g'*)*,  which  alone  determines  t  in 
perfect  independence  of  a:,  we  find  <  =  ±  j.    Thus, 

u^c\\'''[e-'q^''dt, 

J  ^q 

30—2 
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Assuming  then  t  =  q  coq0,   and  changing  the  sign  of  the 
arbitrary  constant, 


u 


=  (7fV*^^^(sin^)«-'<?^ (17)^ 

•/  0 


and  this,  as  its  form  suggests,  and  as  we  shall  hereafter  shew, 
is  an  expression  for  the  particular  integral  represented  by  the 
first  convergent  series  in  the  general  value  of  w,  given  in  (8). 

To  deduce  another  integral,  let  us  in  the  symbolical  equa- 
tion (6),  assume  w  =  €^^""^^t;.     We  find 

"-(Z>.ff-a)Z>^"^=^ (!«)• 

Hence,  a  value  of  v  may  be  determined  from  that  of  u  by 
changing  a  — 1  into  1  — a;  i.e.  by  changing  a  into  2  — a. 
Thus  we  have,  for  the  second  particular  integral, 

u  =  G^'-^  [%«*  '"^  ^  (sin  ey-^  d9, 

J  0 

provided  that  2  — a  he  positive. 

Hence,  if  a  lie  between  0  and  2,  we  have  for  the  complete 
integral, 

u=C,  [  V «»« (sin  0y''de+  C.x'"'  [  V^«  (sin  0y-^d0 . . .  (19). 

If  a=l,  the  two  particular  integrals  in  the  above  expression 
merge  into  one.  To  deduce  the  true  form  of  the  general 
integral,  we  may  proceed  thus, 

u  =  ["e«"  "^^  {C^  (sin  0)^:'  +  (7,  {x  sin  0^''}  d0, 

•^  0 

= />  -'[a  (sin  g)'-'  +  B  (^^"  ^"'-}l  ^'"  ^)""j  de, 

on  replacing  C^  and   C^  by  two   new  arbitrary  constants, 
A  and  B. 
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Now  when  a=  1,  we  find  by  the  usual  mode  of  treating 
vanishing  fractions, 

(sin^«-^-(a;sin5p     ,      ,    ,.    ^.,. 

- —   ^jj^ — — = log  [x  (sm  ey}. 

Thus, 

^"^ ^^^»[A +'Blog{x (sin 0y}]d0 (20). 


•'  0 


This  is  the  complete  integral  of  the  equation, 

d\     du       n         ^  /^^. 

^"^^+^^-2^^"  =  ^ (2^)' 

and  a  similar  form  exists  for  all  cases  .in  which  a  is  an  odd 
integer. 

4.  We  proceed  to  the  cases  in  which  a  is  fractional  and 
does  not  lie  between  the  limits  0  and  2.  By  the  application 
of  Props.  II.  and  iii.  Chap.  XVII.,  this  case  can  be  reduced  to 
the  case  in  which  a  does  lie  between  the  limits  0  and  2.  First, 
suppose  a  negative ;  then  we  may  assume  a=  a  ^ 2nj  where 
a  lies  between  0  and  2,  and  nis  a  positive  integer.  In  this 
case,  the  first  term  of  (19)  will  need  transformation.  Now  the 
symbolical  equation  (6),  becomes 

« 
JJ{iJ  -ha  — 2n  —1) 
Hence,  if  we  assume 

^-i>(i>/a'-l}^"  =  Q' 
we  shall  have 

u  =  {D  +  a''-l){D  +  a'  -  3) ...  (Z)  +  a'-  2n  + 1)  v 

in  which 

v=gJ  ^"^^  {sin  0f'' d0 (23). 
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And  this  particular  expression  for  u  must  replace  the  first 
term  in  the  general  value  of  u  given  in  (19).  The  differen- 
tiations may  obviously  be  performed  under  the  integral  sign. 

As  a  particular  illustration  suppose  a  to  lie  between  0  and 
—  2,  then  n  =  1,  a  =  a'  -  2,  whence 

d        ,     ,         d 
a?^-  +  a  — l  =  a;-5-  +  a+I. 
ax  ax 

The  particular  value  of  u  which  must  replace  the  first  term 
in  the  general  value  (19),  will  therefore  be 


=  cTix  ^  +  «  +  1^  e^c^9  (gin  0)<^^de. 


Effecting  the  differentiations,  and  substituting  in  (19),  we   ' 
have,  for  the  general  value  of  t*, 

u=C^  r ^^^^ [qx cos  ^  +  a  +1) (sin  ^)"*' d0 

Jo 

+  C^x'-'  f  "ea*""*  (sin  dy-'dO. 

•'0 

Secondly,  when  a  is  greater  than  2,  the  assumption 


u=.e^'-^^^v,    i.e.  u  =  x'-^v, 


in  effect  converts  a  into  2  — a.  Compare  (6)  and  (18).  In 
effect,  therefore,  it  converts  a  into  a  negative  quantity,  and 
reduces  the  present  case  to  the  preceding  one. 

It  remains  only  to  notice  that  when  a  is  an  even  integer, 
the  complete  integral  is  expressible  in  finite  terms.  Chap.  xvii. 
Art.  3. 

Collecting  these  results  together,  we  see  that,  according  as 
a  is  an  even  integer,  a  fraction,  or  an  odd  integer,  the  complete 
integral  is  expressible  in  finite  terms,  or  by  definite  integrals 
producing  on  development  two  algebraic  series,  or  by  definite 
integrals  producing  on  development  two  series,  one  of  which 
is  multiplied  by  the  factor  log  ax  We  propose  before  goin 
farther  to  verify  these  results. 


(r 
O 
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Verification. 

5.  If  in  the  solution  (19),  we  develope  the  exponentials, 
and  for  brevity  write 

r  (cos  5)"  (sin  0y''d0=A^,  ["  (cos  0)"^  (sin  0y"'d0=B„, . . .  (24) , 

we  shall  have 

u=at:r^—f'^"+<^2^'''"^.   f"      g"^'' (25), 

'      1.2. ..771^  ^  1.2...W^  ^       '' 

the  summation  denoted  by  2  extending  to  all  positive  integral 
values  of  m,  from  m  =  0  to  m  =  co  ,  Thus  the  general  value 
of  u  is  expressed  by  two  series,  whose  equivalence  to  the 
series  given  in  (8),  it  remains  to  establish. 

Now,  when  m  is  odd,  A^  =  0,  B^  =  0,  the  positive  and 
negative  elements  in  each  integral  mutually  destroying  each 
other.     Again,  by  a  known  formula  of  reduction, 


ff      a\fnf  •    a\n^a     {cos  0)'^-' {sin  0) 
(cos  0)    (sm  0)  d0  = ^ ' 


n+l 


+  — r 


i[(cos  (?)'»-' (sin  (9)  V^. 


Supposing  the  limits  0  and  tt,  the  term  free  from  the  sign 
of  integration  vanishes  at  each  limit  when  n  is  positive,  and 
we  have,  changing  n  successively  into  a—1  and  1  —  a. 

Now  let  the  coefficient  of  a?*"  in  the  first  series  in  (25),  be 
represented  by  w^,  then 


'1.2...m'      '^'        *1.2...{ot-2)' 
therefore        -""*-  =      .   ^'^"  . j-^- by  (26) . 
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Now  this  is  the  law  of  the  coefficients  assigned  in  (7). 
And  just  in  the  same  way  may  the  second  series  in  (25)  be 
verified.  Thus  the  development  of  the  general  solution  (19), 
produces  the  two  convergent  series  of  the  solution  in  Art.  2. 

The  verification  of  the  solution  (20),  though  somewhat 
more  difficult,  may  be  effected  on  the  same  principles. 

Developing  the  exponential,  and  assuming 

["  (cos  0)^d0=^E^,     r  (cos  0)''  (log  sin  0)  d0  =  F^, 

"  0  •'0 

we  shall  have 


^=Sf/:^"    +,  o    "  Ig'^^'  +  log^^.V"    g"*a?"...  (27), 

1.2...W^  ^        1.2. ..m^  ^    *' 


1.2,..w 


the  summation  extending  to  all  even  integral  values  of  m, 
from  m  =  0  to  m  =  oo . 

Now  it  may  be  shewn  that 

and  it  will  be  found  that  these  relations  establish,  for  the 
coefficients  of  the  series  involved  in  (27),  the  same  laws  of 
successive  derivation  as  are  assigned  in  (10). 

The  verification  of  the  solution  (22),  involves  no  difficulty. 


Solution  hy  Definite  Integrals  resumed. 
6.     In  Art.  3,  we  found  for  the  equation  of  the  limits, 

^{f^g^f^O (29), 

from  which,  in  order  to  determine  the  limits  in  perfect  in- 
dependence of  Xy  we  rejected  the  factor  e**.  In  the  discussion 
of  the  same  problem  in  the  great  work  of  Petzval*,  now  in 
course  of  publication,  that  factor  is  retained,  giving,  according 

•  Integration  der  Linearm  Differentialgleichungen  mU  constanten  und  veran- 
derlichen  coefficienten. 
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as  X  is  positive  or  negative,  the  additional  limit  —  oo  or  oo . 
And  thus  the  following  solutions  are  arrived  at,  viz. : 

u=cS  €'*{e-q'f''dt+  cA\'^{f-g'f''dt (30), 

when  X  is  positive,  and 

u^  gS  ^ {f  ^ q^f'^dt-^  CA ^  [f^^y^ dt (31), 

when  X  is  negative.  It  will  be  observed  that  it  is  in  their 
second  terms  that  the  above  expressions  for  u  differ  from  the 
expression  given  in  (19),  and  the  question  arises,  what  do 
those  second  terms  really  represent?  We  propose  here  to 
consider  this  question. 

Supposing  X  positive,  we  have  to  examine  the  term 


■00 


Now  this  expression,  on  assuming  ^  =  — j(l  +  ^),  so  as  to 
make  the  limits  of  integration  0  and  oo ,  and  performing  re- 
ductions affecting  only  the  arbitrary  constant,  becomes 

J  n 


0 

lOO 


or,     Ce-^l  e^'' {26 -V fff'^ de (32). 

It  is  easy  to  see  that  this  cannot  produce  either  of  tlic  par- 
ticular integrals  represented  by  ascending  developments  in  (8). 
For,  if  we  develope  the  exponential  under  the  sign  of  inte- 

f  ration,  the  coefficient  of  a;"*  in  the  factor  represented  by  the 
efinite  integral,  will  be 

But,  m  and  a  being  positive,  it  is  manifest  that  the  expres- 
sion is  infinite. 
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We  may,  however,  expand  the  definite  integral  in  descend- 
ing  powers  of  x.  Developing  the  binomial  in  ascending 
powers  of  6^  and  integrating  by  the  well-known  theorem 

r(\) 


/, 


6-^'»  e^-^  dd = 


(32)  assumes  the  form 


Ce-^\ ^+''^ '■ — r-^ ^  +  &c.[, 

(3xr  {qxf  ^ 


Now  observing  that  T  (5  +  l")  =  ?  T  f^)  &c.,  substituting 

and  merging  the  common  factors  in  the  arbitrary  constant 
we  have 

'■^- V--^^  i.m4-       W-W' 

which  agrees  with  (12).  Exactly  in  the  same  way  Petzval's 
second  integral  for  the  case  in  which  x  is  negative,  represents 
the  other  descending  and  divergent  series  (14). 

7.  We  thus  see  the  true  nature  of  the  distinction  between 
Petzval's  form  of  solution,  and  those  obtained  in  Art.  2. 
The  latter  represent  the  two  converging  and  ascending 
series  derived  immediately  from  the  differential  *  equation. 
The  former  represents  one  of  those  series  accompanied  by 
the  divergent  series  derived  from  a  transformed  differential 
equation*. 

•  Spitzer,  in  a  recent  Memoir  in  Crelle's  Journal  (Vol.  Liv.  p.  280),  shews 
that  when  the  coefficients  of  the  differential  equation 

satisfy  the  condition  a^h^-o^^i^Wj  the  solution  will  be 

where 

Z/'i  =  6aW^  +  M+^o>    ^=77"^     "iTi"         , 


r 
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It  iH  known  that  in  tiie  employment  of  divergent  series  an 
important  distinction  exists  between  the  cases  in  which  the 
terms  of  the  series  are  ultimately  all  positive,  and  alternately 
positive  and  negative.  In  the  latter  case  we  are,  according  to 
a  known  law,  permitted  to  employ  that  portion  of  the  series 
which  is  convergent  for  the  calculation  of  its  entire  value. 
Now,  a  being  positive,  the  aeries  (12)  assumes  this  character 
when  X  is  positive,  the  series  (14)  when  x  is  negative.  But 
these  are  precisely  the  cases  in  which  these  series  are  repre- 
sented by  Pefzval'a  integrals. 

When,  for  the  calculation  of  an  element  dependent  on  the  . 
solution  of  a  differential  equation,  ascending  and  descending 
series  are  both  employed  (the  former  for  small,  the  latter  for 
large  values  of  the  independent  variable),  it  is  necessaiy  to 
determine  the  connexion  of  the  constants.     For  this  purpose 
the  expressions  of  the  aeries  by  definite  iutegi-als  may  be  of 
importance.    On  this,  and  on  other  points  connected  with  this 
subject,  the  reader  is  refeiTcd  to  two  most  instructive  Memoirs.* 
"by  Prof.  Stokes*,  in  which  some  of  the  equations  of  this  chap-'J 
ter  are  applied  to  physical  probleins. 


Partial  Differential  Equations. 


18,     Some  of  the  most  interesting  applications  of  the  a! 
ethod  occur  in  the  solution  of  partial  differential  equati 
he  following  is  an  example. 
: 


Es.     Required  the  most  general  solution  of  the  equation 

—  +  ^-  +  ^*  ^ 
ds?     dif      ds* 

given  by 

«-(7,F=0. 


=  0, 


d  the  timita  ai 


The  daduotion  of  this  ta  a  limiting  oast  of  tlie  genrra!  soluiinn  may  aetvo  ss 
IB  student.     It  will  be  proper  to  aaaume  o,  +  iaj:  =  f  us  tho  inde- 
pendent variable. 

Syitcet  eipreMOfl  aurprise  tliat  Petzval  has  not  arrived  at  the  above  solution.   J 
We  see  however  that  it  haa  no  proper  place  in  Petzsnl's  actual  scheme. 

"  On  the  NM.merical  Caleulation  of  a  Claa  of  Difinile  Integmli  and  InfinH 
Stria,     Cambridge  PhUosophical  Traneaaiom,  VoL  ix.  Part  i.  p.  lOfl. 

On  (Se  Efftfl  of  tiu  InCenal  Frletiaa  of  FtuiiU  on  the  Motivn  of  PtndalurM.  \ 


Ik 


Part  n.  p.  S 
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which  can  be  expressed  in  terms  of  z  and  r,  supposing 

This  equation,  with  its  supposed  condition,  presents  itself 
in  the  problem  of  determining  the  attraction  of  a  solid  of  revo- 
lution on  an  external  point,  and  in  the  problem  of  the  motion 
of  an  incompressible  fluid,  disturbed  by  the  motion  of  a  solid 
of  revolution  in  the  direction  of  the  axis  of  revolution  z. 

The  transformed  equation  is  easily  found  to  be 

dPu     du  .     cPu 


r 


dr^      dr        dz* 

.  Now  the  solution  of  the  equation 

cPw     du       ^        ^ 


+  :7r+»-:o=0 (^4 


u  =  [ >"«» VM)  \A  +  B  log  {r  (sin  0)*]]  dd. 

J 

Hence,  replacing  ?  by  -7- ,  and  A  and  B  by  arbitrary  func- 
tions of  0,  we  have,  for  the  solution  of  (34), 

^  f%'«"l>^<-')  [-^  (^)  ^  ^  (^)  log  {r  (sin^'l]  d9, 


u 

0 


or,  by  the  symbolical  form  of  Taylor's  theorem, 


=  r^{«+rcos5V(-l)W^ 

J  n 


u 

0 


0 


{''f[z  +  rcoae^j{-\)]\os[r{s,m0y]dd (35). 

•Z  0 


Such  is  the  complete  integral. 

In  all  physical  problems  involving  partial  differential  equa- 
tions the  determination  of  the  arbitrary  functions  so  as  to 
satisfy  given  initial  conditions  is  a  matter  of  great  importance, 
and  sometimes,  where  discontinuity  presents  itself,  of  great 
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difficultjr.  But  though  some  general  principles  might  be  stated, 
the  subject  is  best  studied  in  the  concrete  application. 

In  applying  the  above  solution  to  the  problem  of  attraction 
it  is  required  to  determine  the  arbitrary  functions  so  that  when 
r  =  0  we  should  have  u  =  F{z).  Now,  since,  when  r  =  0,  log  r 
is  infinite,  it  is  necessary' to  suppose  '>^{z)  =  0.    We  have  then 

J  0 

Thus  the  solution  under  the  proposed  limitation  becomes 

w  =  -  rF[z  +  r  cos  5  V(- 1)}  d9. 


ParsevcfTs  Theorem, 

9.  Equations  whose  symbolical  form  is  binomial  generally 
admit  of  solution  by  definite  integrals.  PfafTs  equation  has 
thus  been  treated  by  Euler.  (Lacroix,  Tom,  iir.  p,  529.)  The 
very  beautiful  theorem  of  Parseval,  which  makes  the  limit  of 
the  series  AA'  +  BB  +  GC  +  &c.  dependent  upon  the  limits 

of  the  series  A  -{•  Bu  +  W  +  &c.  and  A'  ■\ h  — =-  +  &c., 

u      vr 

should  be  noticed. 

Suppose  that,  for  all  values  of  w,  real  and  imaginary, 

^  +  jBm  +  W ...  =  ^  (t^), 

A'-\-—  +  -^  ...  ='^(w). 
u     ,vr 

Then,  multiplying  the  equations  together, 

Assume,  in  succession,  u  =  e^Vt^)  and  u  =  €^>f^~^\  and  add 
the  results. 


478  SOLUTION  OF  DIFFERENTIAL  EQUATIONS     [CH.  XVIIL 

We  find 
2{AA'  +  BB'+CG'  +  ...)^2t{oi^cosmff)  +  2t{l3^cosme) 

Now  multiply  by  d0y  integrate  between  the  limits  0  and  tt, 
observing  that  I    (cos  m0)  dd  =  0,  and  divide  the  result  by 

J  0 

27r,  then 
AA'+  BB'^ . . .  =  J-  ['[<^  [M''^]  ^  {6«V(-M} 

+  <^  {e-«V(">>}  ^  {e-«V(-^>}]  d^ (36), 

which  is  the  theorem  in  question. 

Solution  of  Differential  Equations  hy  Fourier  s  Theorem. 

10.  As  Fourier's  theorem  affords  the  only  general  method 
known  for  the  solution  of  partial  differential  equations  with 
more  than  two  independent  variables  (and  such  are  the  equa- 
tions upon  which  many  of  the  most  important  problems  of 
mathematical  physics  depend),  we  deem  it  proper  to  explain 
at  least  the  principle  of  this  application,  referring  the  reader 
for  a  fuller  account  of  it  to  two  memoirs  by  Cauchy  *. 

As  a  particular  example,  let  us  consider  the  equation 

S^u      TzfcPu     d^u     d^u\      ^  ,^^. 

df-^^'  +  Tf  +  d?)  =  ^ (^')- 

Let  w  =  <jE>  (a;,  y,  z,  t)  represent  any  solution  of  this  equa- 
tion.    By  a  well-known  form  of  Fourier's  theorem, 

•  Sur  r Integration  d^Eqiuitums  LinSaires.  Exercicea  d^ Analyse  et  de  Phy- 
sique  MatMmalique,  Tom.  i.  p.  53. 

Sur  la  Transformation  et  la  Induction  des  IntSgrales  OSnSraZes  d^un  System 
d^ Equations  Lin^aires  aux  differences  partielles.    Ibid,  p.  178. 
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successive  applications  of  which  enable  us  to  give  to  u  the 
form 


00 


«  =  i_  [[({{{ ^^i-^)  ^  {a,  h,  0,  t)  dadbdcdXdfidp (38), 


—  00 


where  A  =  {a  -  x)  \+  {h  —  y)  /jl  +  {c  —  z)  v. 

Substituting  this   expression  in  (37),   and  observing  that 
from  the  form  given  to  A  we  have 

we  have 

00 

i  /////[  e^**"""  S  +  *' ^^-^  /*'+  "')}  <l>dadhdcdXdfidv  =  0, 

—  ao 

<j)  being  put  for  <^  (a,  J,  c,  t).     This  equation  will  be  satisfied 
if  (f)  be  determined  so  as  to  satisfy  the  equation, 

Hence,  integrating  and  introducing  arbitrary  functions  of 
rt,  h,  c  in  the  place  of  arbitrary  constants,  we  have  the  par- 
ticular integrals, 

<^  =  e^«V(-)^^(a,  J,  o),      <^  =  e-^«V(-i)x,  (a,  J,  c)  ...  (39), 

where  jB  =  (V  +  /a*  +  i/*)*. 

Substituting  the  first  of  these  values  in  (38),  and  merging 
the  factor  -—5  in  the  arbitrary  function,  we  have 

OTT 

"  //JJ//^*^*^*'^'^^"'^  '^^  ^^'  *'  ^^  darfJdce?\c?/*rfz; ...  (40), 


—00 


a  particular  integral  of  the  proposed  equation.  It  may  easily 
be  shewn  that  the  employment  of  the  second  value  of  ^  given 
in  (39)  would  only  lead  to  an  equivalent  result. 
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V 

To  complete  the  solution,  we  observe  that  if,  representiug 

72  72  J2 

-^T.  +  -m  +  T-2  by  ^,  we  make  ^  =  e^,  so  as  to  reduce  tlie 
dx'     dy'     dz^     ^       ^  ' 

given  equation  to  the  symbolical  form, 

then,  by  Propositions  li.  and  III.  Chap.  xvii.  the  transforma- 

_«c?y      dv       .,,     . 
tion«  =  6«'-^^  =  ^,  wiUgive 

which  is  of  the  same  form  as  the  equation  for  u.  Hence, 
V  admitting  of  expression  in  the  form  (40),  we  have  on  merely 
changing  the  arbitrary  function, 

^(^+5«) Vri) ^^ (a^  J,  c)dadbdcd\dtidv....  (41). 


—  00 


The  complete  integral  is  thus  expressed  by  the  sum  of  the 
particular  integrals  (40)  and  (41).  The  sextuple  integral  by 
which  the  above  particular  values  of  u  are  expressed  admits 
of  reduction  to  a  double  integral  leading  to  a  form  of  solution 
originally  obtained  by  Poisson.  Cauchy  effects  this  reduction 
by  a  trigonometrical  transformation.  It  may  be  accomplished, 
and  perhaps  better,  by  other  means;  but  this  is  a  matter  of 
detail  which  does  not  concern  the  principle  of  the  solution. 
We  may  add,  that  when  the  function  to  be  integrated  becomes 
infinite  within  the  limits,  Cauchy's  method  of  residues  should 
be  employed.  The  reduced  integral  in  its  trigonometrical 
form,  together  with  Poisson's  method  of  solution,  which  is 
entirely  special,  will  be  found  in  Gregory's  Examples,  p.  504. 

Cauchy's  method  is  directly  applicable  to  equations  with 
second  members,  and  to  systems  of  equations.  The  above 
example  belongs  to  the  general  form 

d\      ^ 
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li»  mgthofl  ftmiBlfflB  dixectiT  Ji  sohxtum  tssjms^ 
imtegrftk,  idiich  sre  jcchicrble  to  donUk  iiftegrtik  if  JS"  i$; 
komogcneouB  and  of  the  second  B£g»&.  Intbe^tbmr^^^sutttfple 
&e  donbk  intBgncdan  'pr(we&  to  I16,  in  «&et,  «n  jiit^Kni:timi 
extended  vfvesr  -flie  finrGftoe  of  it  ^ifasre  wfa(»e  laHiug  iiU!):Bt^(^ 
WHlBirmly  -witli  -flie  time.  Izxtegrak  of  this  clitss  >Hre  ^ne^cit^ 
hmaSj  sppropnate  in-  the  cspressian  of  those  ph3':sical  ^nb($t$i 

tcaoe  tefamd. 


inSCELLAXBOTJS  EXIIBCilSES* 

1.  The  Kgnplcte  rrrtegnl  of  Ae  «padaoai 

IB  expreB&bk  in  ti^e  femi  m^A^-^Be^^  A  tsoA  H  h^^ 
aeries  whSdi  are  £nite  when  a  is  an  i&1)^g<er%  (TortolUii^ 
VoL  V.  p.  16L} 

2.  The  definite  integnl  I  oos{ii[lf— jcsin0)}^^  <)M  be 

eyalnated  when  *^  ==  ±  (  **  +  a)  »  ^heie  t  is  a  positive  int(^i»t  or  <y. 
(lioayille,  Jourmalj  TonL  TL  p.  36.) 

BepnnotiBgtlie  definite  intognl  by  «»  it  wQl  b*  Ibvttd  UmI  »  niUiin  M 
.eqnstiaoof  the  loan  ^=(ii  +3)*> 

The  sabjeci  of  the  eTsloation  of  definite  int«gr*k  by  the  MltttSdH  «f  differ^ 
ential  equations  has  been  treated  with  great  generali^  by  Mr  RuMlU  {tkiU^ 
tophiad  TroMmctimu  for  1855.) 

3.  If  t;  =  a  be  the  equation  of  a  system  of  curTes,  v  being 

a  function  of  a;  and  y  which  satisfies  the  equation  -^  +  -^^  «  0| 

and  if  u  =  /3  be  the  equation  of  the  orthogonal  tngectories  of 
the  system,  then  u  may  be  found  by  the  integration  of  an 

B.  D.  E,  81 
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exact  differential  equation  of  the  first  order,  and  wlien  foond 
irill  satisfy  tiie  equation  -,-^  +  t-j  =  0. 

Tlio  above  theorem  is  applied  b;  Professor  Thomaoti  to  tlie  proUem  of 
determining  the  forma  of  the  nogs  and  brushes  in  the  spectra  produced  bj 
biaxal  ci7etals.     (Camhriiiije  Journal,  2nd  Series,  Vol.  I.  p.  121.) 

4.  The  normal  at  a  paint  P  of  a  plane  curve  meets  the 
axis  in  G,  and  the  locus  of  the  middle  point  of  PG  is  the 
parabola  y'  =  lx.  Find  the  equation  to  the  curve,  suppoeing 
it  to  pass  through  the  origin.      [Cambridge  Problems.) 

5.  The  normal  at  any  point  of  a  surface  passes  through 
the  line  represented  by  y=^  =  -.  Find  the  differential 
equation  to  the  surface,  and  obtain  the  general  integral,     (lb.) 

6.  Prove  that  the  differential  equation  of  the  surfaces 
generated  by  a  straight  line  which  passes  through  the 
of  z,  and  through  a  given  cui've,  and  ■which  makes  a  constant 
angle  with  the  axis  of  z,  is 

7.  Integrate  the  above  equation. 

8.  Express  by  a  definite  integral  the  seri 

Vona  the  difi^ential  eqaation  hy  Ob»p.  xvn.  Art.  11,  and  t 
Laplace's  method,  Chap.  zvm.    The  result  la  u=~  f*ooa(seoamS)iIB,   ( 


9.     Hence  express  the  series  in  a  form  suitable  for  cal^u- 
lation  when  x  is  large. 

Proeeeding'  according  to  tbe  directions  of  Chap.  xvni.  the  coniplete  intBgnl 
uf  the  differential  equation  uxpreised  b;  descending  gerim  will  be 
«  =  ir^{{A  COBX  +  Bsmx)R  +  (A  Biax-  Bcosx)S\, 
where  J2  =  1  _  J!l-?L  ^  ilS^B^T^ 


F 
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TIiB  values  of  A  and  B  for  tho  particular  integral  in  queatioQ  irill  be 
A=£  —  r~*.  TLc9e  are  deduced  ft'om  the  consideration  that,  when  x  teoda  to 
infimtf,  we  have,  in  die  limit, 

'^-f/coa{xcoBffjd$  =  irx)-i{ioBX  +  ^x).  (Hid.) 

The  above  aeries  occure  in  several  physical  proiilenii. 

10.     The  complete  integral  of  the  equation, 

may  be  expressed  by  a  finite  formnla  involving  general  differ- 
entiation.    (Attributed  to  Liouville.) 

Ananmo  y-=2i'"'li' ;  then,  by  a  proper  detenn  I  cation  of  a  and  p,  tlje  eipa- 
tion  may  be  reduced  to  the  form 


The  ayniboUciil  equation  obtained  by  rasuniing  x=  i'  will  be  binomial,  and  tb* 
integration  in  the  required  form  may  be  effected  by  Prop.  III.  Chap.  xvu. 

11,  Equations  of  the  form 
may  be  reduced  to  the  form, 

'*©'++©"» w, 

considered  in  Chap,  xviii, 

Assome  x"=i,  y^fi;  the  determination  of  it  will  be  found  to  depend  On 
Uw  equation  i(i-l)niS  +  J;{m(m-l)  +  nUi}  +  ^„  =  0. 

Fetzral,  Liiuarai  JHftrtntialyldeliwnijen,  Pt.  Ist,  p.  105.  Eiccntj's  eqnfc. 
tion  it  inoladed  in  Iba  above. 

12.  Equations  of  the  form 

(a,  +  J„loga:)a^  r^  +  (Oi  + J,log«}a;-5-  + (((,+  J,Iogar)  w  =  0 
aTB  redncible  to  the  fonn  (m).     {lb.  p.  112.) 

31-2 
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13.    The  complete  integral  of  the  equation 


g=(«+^^)y. 


is  y=j 


0 


where  p  is  a  primitive  root  of  p*'*'*s=l,  and  (7,  (7^,  0,...  {?,, 
satisfy  the  condition  C+G^+G^...  +  C»  =  0,  but  are  other- 
wise arbitrary.     (Jacobi,  GrelU^a  Journal^  Vol,  X,  p.  279.) 

14.  The  determination  of  the  orthogonal  trajectory  of  any 
system  of  straight  lines  on  a  plane,  involving  in  their  general 
equation  one  variable  parameter,  can  be  determined  by  the 
solution  of  an  exact  differential  equation  between' a;  and  y. 


~     This  interesiing  proposition,  together  with  the  following  demonstration, 
communicated  to  the  author  by  Professor  Donkin,  with  whose  permiMion  it  is 
published. 

The  equation  of  the  given  system  can  always  be  expressed,  in  the  form 
VivmO-y  GOB 0—<l> (^),  or,  putting  cos $=u,sm$=v, 

vx-uy-F{u,  v)=0 (1), 

u^+v^-l=0 (2). 

The  eauation  of  the  trajectory  will  then  be  .    , 

udx+vdy=0 (8), 

u  and  V  being  determined  from  (1)  and  (2)  as  functions  oi  x  and  y. 

Now,  if  we  represeot  the  first  members  of  (1)  and  (2)  by  F  and  #  respec' 
tlyely^  theo,  in  order  that  (3)  may  be  an  exact  differential  equation,  we  must 
have,  in  virtue  of  (37)  Chap.  XIV.     . 

dFd^dPd^    dPd^dPd^  .^. 

'    dx  du     du  dx     dy  dv     dv  dy"   "" > 

and  this  will  be  found  to  be  identically  satisfied.  Hence  (3)  is  an  exact  differ* 
ential  equation,  as  was  to  be  shewn.  The  proposition  applies  generally  to  the 
problem  of  involutes.    Thus,  the  tangents  to  a  circle  being  represented  by 

vx-uy=a,    ti'+v'sl, 

the  equation  (3)  will  become 

-1         ^- — . — , — = \j^ 

This  is  exact,  and  detemunea^  on  integration,  the  system  of  possible  involutes. 


fe 
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15.  To  determine  the  connexion  of  the  integrals  of  any* 
■stem  of  Biraultaneoue  differential  equationa  expressible  in 
le  form 

Ox^dF         dy^dF 
dt      du  '        dt      dv 


f  anV  I 


du 
di  ~ 


dF 

dx  ' 


brhere  ^ia  a  given  function  of 


dF 
dy 

',  y,  u  and  w. 


■lrh( 

^^L       The  complete  aolutjon  will  evidently  consiat  of  four  equatioDs  tl 

^■k  y,  u,»m  fimctioDB  of  t,  and  four  arbitrBry  caQBtsDls. 

^H      Suppoie  that  there  exists  an  integral  o  f  the  farm  i  =  c,  where  4< 

^HKim  of  z,  ^,  u,  V,  not  involving  {.     Then,  dilTersutiiitiDg,  we  have 

^1  d*dx    d^d//    Mdu    d*dv_ 

^B  dj;  di     ilg  di     du  lit     dv  dt~  ' 

r 


•(1), 


I 


f-,  Ac.  the  values  p 


„.(:?). 


d*dP    d^dF^didP_^dP_ 
dx   dit     dy  do     du  dx     dir  dy 
Now  this  equation  ia  identically  aatiuGed  [f  ^  —  F.    Hence  one  integral  wiUf 
be  F=  a,  where  d  is  bd  arbitrary  canBtnat. 

Suppose  now  that  snother  integral  not  ioTolving  (  can  be  found, 
representing  it  by  i  =  h,  an{l  observing  tiiat  (2)  is  identical  with  the  equ 
1 4)  in  the  last  jiroblem,  it  is  seen  that  if,  from  the  two  equationa  F=a,  i  = 
Te  determine  u  and  t>  as  funcUons  oix,  y,  o,  b,  the  eipression  fidz  +  vdy  will  h 
M  eioct  ditTorenlial.     Hence,  if /{iu£E  +  «iy)— z>  ve  have 

Now  diflerenUating  the  int«gral  F=a  ^th  respect  to  a,  and  regarding  u,  v] 
y,  a,  i,  we  have 

dP  dn    dPdv 
du  da     dv^      ' 


...(3). 


V  their 


dadx  di     dady   di      ' 
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whence,  inte3i'ii'J"g. 


c  being  an  arbitrary  constant.    Since  the  form  of  x  ■"  known,  t*""  <> 
a  tliird  integral. 

Laatly,  differentiating  F—a  with  reapect  to  6  and  proceeding  aa  kboT^  wa 


e  being  an  arbitrary  constant.    And  tliia  is  ths  fourth  iDtegral. 

The  above  ia  a  airaple  illuatration  of  tbo  methods  of  Tbeoretioal  Dynan 
referred  to  in  Chap.  XIV.     Thua  the  eqiiatione  for  the  motion  of  a  bodj 
attracted  towards  fiiad  ccutroe  {all  in  one  plane)  are 


R  being  a  function  of  x,  y,  and  tie  co-ordinates  of  the  fixed  centres.    Tbae 
equations  may  bo  exprasaed  in  the  form 


dt         dx'   dl         dy' 

Now,  it  we  ropreSHnt  the  function  J  (u* -t- •*>  + -H  by  i",  the  abore  equation) 
asBume  the  ge&eril  form  (1). 

It  waa  intiinated  in  Cbap.  XIV.  that  tho  solution  of  the  equations  oE  Dynii- 
mics  is  finally  dependent  on  tho  abtalDing  of  the  complete  primitive  of  a  D< 
linear  partial  differential  equation  of  the  fiiat  order;  and  this  was  previously 
shewn  to  depend  on  the  iotegration  of  an  emef  diiferential  equation  the  coeffi- 
cients of  which  were  determioed  by  the  solution  of  a  lintar  partial  differen^l 
equation  of  the  first  order.  Now  ^1  this  agrees  with  wbat  has  been  oxomplified 
nbovQ.     For  the  last  two  integrals,  (1)  and  (S)  are  derived,  by  mere  diSerentia- 

I,  from  X.  while  x  "  found  by  the  integration  of  an  Bcact  differontial  eqns- 

1  whoso  coefHcients,  u  and  v,  ore  obtained  from  equations  which  satisfy  the 
linear  partial  diSerential  equation  (2). 

The  student  is  espacially  reteirad  to  the  original  memoirs  by  Sir  W.  E. 
Hamilton  {On  a  Geuer/U  Method  in  Dynamirs.  Ph'iJatophital  Trantao  ' 
1834 — 5),  to  various  memoirs  by  Jacobi  contained  in  his  collected  works  or 
Bcattaied  through  Crelle's  /ournoZ,  and  to  the  recent  memoirs  of  Prof  DonHn 
(Oti  a  Clasi  of  Differential  EgKatimtt  iacl'ading  lAotc  of  Dynamia.  PkiloKphi- 
eal  Traitiaetiom,  185J — 5).  Liouiille's  Jbuntnl  is  rich  in  valuable  niemoi 
the  subject. 
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ANSWERS. 

The  following  table  does  not  contain  answers  to  all  the 
questions  proposed  in  the  Exercises,  but  to  a  selected  number 
of  them,  thought  amplj  sufficient  for  ordinary  requirements. 

CHAPTER  I. 

2.  (1)  y^px  +  ^Ji^L+f).    (Here,  |)  =  ^). 

(2)  p-ay  =  e''.        (3)    (l+a;^p+y  =  tan-'a!. 
(4)   op  +  y  =  y*  log  ».         (5)  yp'  +  2a!p=y. 
(6)  y  =  xp^-4>{p), 

3.  (l)and(2)  g  +  m«y  =  0. 

6.     (1)    (a?-a)*+(y-5)'  =  l. 

(2)  Jaj  — ay  =  aJ(a7y  — 1). 

8.  ^--,  =  a,y-j^h,x-j,=f[y-j). 

9.  {y  -  cf  =  ic'x. 

CHAPTER  II. 

1.  (1)   logasy +a;-y  =  c.        (2)  log^-2^  =  c. 

(3)  {l^arj{l+f)  =  (x^. 

(4)  ^^^p^-|log(l+y*)-log{y+V(l+y»)}  =  c. 

(5)  co3y  =  cco8x.        (6)  tanajtany  =  c. 

2.  Yes.        3.     (1)  y  =  c€"».        (2)  y^C€~'^^'\ 

(3)   a'=c''+2cy.      (4)  x=ce"^'.     (5)  (y-Hr)»(y+2a!)'=c. 
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4.     (1)  aj*-a?y+/+a;--y=c.     (2)  (y-aj+l)'(y+aj-l)'=c. 
'5.    y  =  CiB"+r^; i.    6.     (2)   y  =  aa?  +  ca?V(l-«*). 


a; 

X 


(3)y  =  ceVa-«,  +  ___. 

(4)  y  =  sin  a?  - 1  +  ce"""^*. 

(5)  y  =  tan-'a?  - 1  +  C6-**""\ 

aj  +  1      1 


10.     (1)    z^{c^/(l'-x*)-aY\'     (2)  a'^ce"*- 


a         a' 


(3)   5?  =  {c6^  +  ^(2«"+l)r*.       (5)  y=(ca?  +  loga;+l)-\ 

CHAPTER  III. 
1.    x*+Qxy+y^=-C.      2.    a^-f^cx.      3.    a^-y'^cf. 

4.    — -^  +  tan"^  ^  =  c.        5.    aj+y€^  =  c. 

6.     €*(a;'+y*)  =  c.         7.     sin(wa7  +  wy)+cos(»ta;  +  ny)=c. 

y  y 

10.    Assuming  -^  =  v,  we  have  I -—^  =  — I-  C?- 

°  a?  J  c  —  dv      a 

CHAPTER  IV. 

4.  xyf^x^^xy-y"). 

Complete  primitive  is  a;'  +  a;y  —  y'  =  c. 

5.  (1)  Integrating  factor, — .  ^     a\  *  Solution,  a:'=c'+2cy. 

(2)  Integrating  factor,  ^^^^xy  +  y'  * 
Solution,  (y  +  a;)*(y  +  2x)*=c. 
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(^)  y  =  c^(l  +  5^)-        (5)  ay  COS  I  =  c. 
6.    y  =  cxia  the  complete  primitive. 


CHAPTER  V. 
1.     (1)   «•.         (2)   1  2.    r.         (3)   ^,andi. 

a;  2f 


/  -   ' 


aa 


4.     (2)   y-'e  ».       (3)   y'V.       (4)    (l+^-a^-. 

(5)    ix'+y)-*.       (6)    (x+y  +  a^)-.       (7)    (x+y^^. 

7.    If  «  +  P=y  the  equation  becomes  ^  +  2P5?  =  — «', 
which  is  of  the  general  form  of  6. 

9.    When^lG  =  |.|.    Then/(.)  =  -^. 


CHAPTER  VI. 

Equations  1  to  5  must  be  reduced  to  the  form 

a?  -^  —  ay  +  %*  =  ca^,  of  which  the  solution  is 

2V(&c)ay 

Ce    "     —1 
according  as  h  and  c  are  like  or  unlike  in  sign.    In  1  we  find 

1  =  1,  and  the  solution  by  (-4)  is  y  =  aH ,  where  y,  is 

given  by  changing,  in  the  first  of  the  above  solutions,  a  into 
—  a,  &  into  1,  c  into  1.    In  2,  t  =  2;  apply  (-4).    In  3  apply  (2>). 
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^  7.    V(^'  -  4a7)  +  n  (/+ i)  =  0,  i  being  any  integer  posi- 
tive, negative,  or  0. 

9.  a?^-(2^5+l)y4-5/  =  c»"*"^,  where  ^  is  a  root  of 
the  equation  hJ?  +  -4  —  A  =  0. 

10.  Compare  with  p.  95, 


CHAPTER  VII. 

1.  (y-2a?-c)  (y-3a?-c)=:0. 

2,  (y  — aloga?  — c)  (y  +  aloga?  — c)  =0. 

5.  Eliminate  p  by  means  of  a  \ogp  +  2 Jp  -{-c^^x. 

6.  Byy  =  -|^  +  -^+c. 

8.    Byy  =  f.VfV(l  +  p^)-ilog{i>  +  V(l+i>')}4c. 

12.  Complete  Primitive y^cx-\-c-'<?. 
Singular  Solution  y  = — r—^  . 

13.  Complete  Primitive,  y^cx-k-  V(S'  —  a'c*). 

Singular  Solution,  — « +  li  =  1  •         14.    a?  +  y*  =  car. 
°  or     b 

16.     Eliminate  «  by  re  =  -rrr^ — sr  (c  +  a  sin"V) . 

19.     {x-aY^y-f  {a)Y^l.      21.  ax-yf{a)=af{a){xy'l). 
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CHAPTER  VIII. 

4.     Singulax  Solution  a?  =  a, 

6.     Differential  equation,  p  =  — r. x  . 

^  '^     2V(a?-a) 

10.   (Day...     W(|)'±g)'=i.     (s),  =  fcli*. 

11.    Particular  Integral. 

13.     Singular  solution  y  =  0 ;  complete  primitive  y  =  e'C**"^). 


—  a? 


16.  (1)   Envelope  species,  y='     .    - 

(2)  Envelope  species,  y'=  4a?'. 

(3)  Not  of  envelope  species,  y  =  x\ 

17.  Singular  solution,  V^  +  Vy  =  a. 

18.  Singular  solution,  x^+y^  =  a^. 

19.  a?  =  cosV+(y-2^*- 

CHAPTER  IX, 
1.    y^c^'  +  c'e''.        2.    y  =xc€"  +  c'€**  + i^^. 
3.    y  =  ^{c^  +  c^x  +  cjx?  +  Cjpo^). 
4*    y  =  (^i  +  ^J^)  cos  a?  +  (Cj  +  c^aj)  sin  x. 

ft 

5.  y  =  c6"*  +  (cj  +  Cga?)€^. 

6.  y  =  c^  cos  a?  +  Cj  sin  a?  +  (c,  +  c^a?)  €*  + 1. 

7.  y  =  (c>+c^)6^+.^_    ,,      8.    y=(c,  +  c^+jJ€^. 
9.    y^cx^+^-.        10.    y  =  c(aj  +  a)*  +  c  (a?  +  a)'. 
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11.  ^  =  6^*  {ccos{xy/b)+c  ain{xijh)], 

12.  y  =  ce"'*°-'*  +  c,6"«^"'*. 

14.  Add  a?  to  the  previous  value  of  y. 


CHAPTER  X. 


a.8 
1.    y  =  — —sin  07  +  0+ c'a?. 


'•  ^=1/ 


''^       +c'. 


I 
4.    y  =  cloga7  +  c'.         5.    y  =  cx^  +  -. 

7.    a!+ci=(y-a')4.        8.    y  =  — +/(c)  a;  +  c'. 

9.    »  =  ^  log  {cy +/(c)]  +  c'. 

14.    y  =  e-'^''''(Je^''''Cdx+C').        19.    y  =  ca;. 

20.    y  =  -a  +  i(a€"  +  a€''').       22.    a!  +  c  +  (c,?-3^?)'  =  0. 
23.    y  =  clog{a;  +  c  +  V(a''  +  2cx)}  +  <5'. 

26.    <=r       f      xii  +  g'- 

( 

2«-  ^g-4w-.    31.  (|y-«--o.  . 
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CHAPTER  XL 

1.    ^^cif.        %    a;  +  c  =  -log{ny +  V(wV*"^)l* 

4.    ^cx  +  d  =  l(P^-^^. 

6.  Let  ^  =  2caj  — a?  represent  the  circles,  then  the  tra- 
jectory is  a?  =  2c'y  —  y*. 

7.  ^'  +  a?"  —  c  =  2^'  log  a;,    .8.    An  equiangular  spiral. 
10.     4ay  +  c  =  2aa;  V(4aV  - 1)  -  log  {2aa?  +  V(4aV  - 1)]. 


CHAPTER  XII. 

1.  (a?  —  o)  (y  —  i)  (5?  —  c)  =  0, 

2.  aj' +  2^' —  6a;y  —  2a?5?  +  2;' =  C.        3,    y2  +  «a:  +  a;y=c, 

^^       '  X     y     z 

7.    U±1j^^-±^^c.       8.    €«^(a:+y+^')  =  a 

9.  a^+ay^-w  +  x^z^c. 

10.  No. 

CHAPTER  XIIL 

1.  x^c€  "-|,     y  =  (c«  +  cj€  ■. 

2.  y=»6'^(ccos<  +  c'sin<), 


a-  =  —  { (c  +  c')  sin « +  (c  -  c')  cos  t] . 
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e*      e* 


5.    x  +  y  =  ce-*'  +  -+-, 
x-2i/  =  c'e-^+^ — -. 

ft 

7.    «  =  y  +  4c,e»'  +  4c,e-*-3c,6-*^'-c,€-'>^, 


CHAPTER  XrV. 


2.    z=yam-'-  +  <l>{y),        3.    c"^  (a;  +  y  +  a)  =  ^  (2^). 
5.    «  =  -4-0(ay  — 5a?).        6.    5?  =  €*'0(a?— y). 
7.    z  =  (aj+2/)0(a:»-2^.        8.    «  =  ^+^(a2')- 

»■    1^0 -*(H)-        >«•    '•  =  ^**©- 
11.    a?  +  !f'+z*  =  z<l>Q). 

13.    a;  +  V(a''+y*  +  «°)  =  a'"°^(|).      15.    z  =  cv'(a!'+3^. 

16.     (a-l).  +  f  =  ^^g.  1). 

18.    Complete  Primitive  «  =  oa?  +  Jy  +  oS*      19.    z  =  ^xj/. 

o 

20.    «  =  aa;  +  ^  + J.    21.    2  =^  axe' +  ^  «»  +  i. 

a  ...  2 

23.    a  =  a2^+yV(a^-a*)  +  J  and«  =  ^^  +  -5^  +  &. 

a        X  —  y 
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CHAPTER  XV. 


2.    ^  =  ^^(f)+t(|).       3.    y^x<l>{z)  +  ir{z). 

4.    x=f{i/)  +  ^{z).        6.    x  =  F{z)+f{x  +  y  +  z). 
8.     «=^(a;  +  ay)+yV(-l-a'). 


CHAPTER  XVI 


.     u  =  c  +  [c^+c^x+  —  \^. 


nix 


m*  —  5ot  +  6 
3.     u  =  c^  +  c'e''-x^'. 


5 


_  3ot  sin  »ia;—  (m!  —  2)  cos mx       _j»  •     _»« 
9»»+(»t— 2)  ' 


8.     «=«'-*g)  +  a^(|). 

»(n— 1)        ^  w       ^  \xj 

10.  «  =  cos(nloga!)^^|,  |)  +  8m(nloga!)^(|,  l). 

11.  Assume  j-  +  X=  tt. 


496  ANSWERS. 


CHAPTER  XVII. 


1.     w  =  c^(a;-l)-c'e"  (»  +  !)., 


2.    u^U^^  +  xlY-±^^^. 
\     oar       dxl     1  —  x 

7        _    ^  /  <?  V  c.  -  cja?"  (1  +  qx)'-'dx 
^'     "  ~  *  V^ j         ^  (1  +  gx)^' 


THE  END. 
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